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PREFACE
WHAT IS NEW IN THIS RELEASE FOR OFS AGILE RP EBA

1 Preface

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.

Topics:

e Whatis New in this Release for OFS AGILE RP EBA

e Scope of the Guide

e Intended Audience

e Access to Oracle Support

e Related Information Sources

e How this Guide is Organized

e Conventions Used

1.1 What is New in this Release for OFS AGILE RP EBA

This section lists new features and changes in OFS AGILE RP EBA release 8.1.1.1.0, 8.1.1.0.1, v8.1.1.0.0,
v8.1.0.1.0 and v8.1.0.0.0.

1.1.1 New Features for 8.1.1.2.0

The new features incorporated in this release are as follows:
1. Introduced the following new reports:
» C06.01- Group Solvency (Total)
= (C06.02 - Group Solvency
= (C25.00 - CVARISK
» (C32.01- Prudent valuation. Fair-Valued Assets and Liabilities

= (C33.00 - General governments exposures by country of the counterparty and
regulatory approach (Gov)

1.1.2 New Features for 8.1.1.1.0

The list of features incorporated in this release are as follows:
1. The DPM 3.0 updates for the following reports are as follows:
» (C26.00 - Large exposures limits
= (C27.00 - Identification of the counterparty
» (28.00 - Exposures in the non-trading and trading book

= (C29.00 - Detail of the exposures to individual clients within groups of connected clients

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 9
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2. Anacredit edit checks, which become effective from September 2021.
»= Credit Attributes - Completeness - CT0260
»= Credit Attributes - Completeness - CT0270
» Credit Attributes - Completeness - CT0640
= Credit Attributes - Completeness - CT0650
= Credit Attributes - Completeness - CT0660
= ECB Credit Data - Consistency - CN0541
= ECB Credit Data - Consistency - CN0542
= ECB Credit Data - Consistency - CN0551
= ECB Credit Data - Consistency - CNO552
= ECB Credit Data - Consistency - CN0822
= ECB Credit Data - Consistency - CN0847
= ECB Credit Data - Consistency - CN0945

1.1.3 New Features for 8.1.1.0.1

The list of features incorporated in this release are as follows:

1. The DPM 3.0 updates for the following reports:
» (C40.00- Alternative treatment of the Exposure Measure
= (C43.00- Breakdown of leverage ratio exposure measure components
» (C44.00- General Information
= (C47.00-Leverage Ratio Calculation

2. Introduced the following new reports in this release:
» (C15.00- Exposures and losses from lending collateralized immovable property

» (C34.01- Size of the derivative business (CCR 1)

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 10
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= (C34.02-CCR exposures by approach (CCR 2)
= (C34.04-CCR exposures treated with the original exposure method (OEM) (CCR 4)

= (C48.01- Leverage ratio volatility: mean value for the reporting period (LR6.1)

= (C48.02-Leverage ratio volatility: daily values for the reporting period (LR6.2)

1.1.4 New Features for 8.1.1.0.0

The new features introduced in this release are as follows:

1. The DPM 3.0 updates for COREP for the following reports are:

Qa 0 o o

.—h

g.

C 01.00 - Capital Adequacy - Own Funds Definition

C 02.00 - Capital Adequacy - Risk Exposure Amounts

C 03.00 - Capital Adequacy - Ratios

C 04.00 - Capital Adequacy - Memorandum Items

C 05.01 - Capital Adequacy - Transitional Provisions: Summary

C 07.00 - Credit and counterparty credit risks and free deliveries: Standardized Approach
to capital requirements

C 09.01 - Geographical breakdown of exposures by residence of the obligor (SA exposures)

2. Introduced a new report C 09.04 - Breakdown of credit exposures relevant to the calculation of the
countercyclical buffer by country and institution-specific countercyclical buffer rate.

1.1.5 New Features for 8.1.0.1.0

The new features introduced in this release are as follows:

3. DPM 2.9 Changes for FINREP/COREP for the following reports are as follows:

CO02 - Capital Adequacy - Risk Exposure Amounts

C22- Market risk: Standardized Approaches for foreign exchange risk

FO2 - Statement of profit or loss

FO4 - Breakdown of financial assets by instrument and by counterparty sector

FO6 - Breakdown of non-trading loans and advances other than those held for trading to
non-financial corporations by NACE codes

FO8 - Breakdown of financial liabilities by product and by the counterparty
F12 - Movements in allowances and provisions for credit losses

F13 - Breakdown of collateral and guarantees by loans and advances other than those held
for trading; Collateral obtained by taking possession during the period (held at the
reference date); Collateral obtained by taking possession of accumulated

F16 - Breakdown of the selected statement of profit or loss items

F18 - Information on performing and non-performing exposures
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1.1.6

1.1.7

1.1.8

*  F19 - Information on forborne exposures

» F20 - Geographical breakdown of assets by the residence of the counterparty;
Geographical breakdown of off-balance sheet exposures by the residence of the
counterparty

» F22 - Fee and commission income and expenses by activity
*» F42 - Tangible and intangible assets: carrying amount by the measurement method

» F44 - Staff expenses by type of benefits. Staff expenses by category of remuneration and
category of staff

»  F45 - Other operating income and expenses

4. Provides the regulatory updates to NANR values for three attributes such as Number of

Employees, Balance Sheet Total, and Annual Turnover in the Counterparty Reference Data Set of
Anacredit Reporting. This change will be effective from the November 2020 submission.

New Features for 8.1.0.0.0

This release provides an integrated OFSAA DW/DT package for EBA Regulatory Reporting using the
AgileREPORTER Portal with European Common Reporting (ECR) Templates (ECR_v1.35.5-b27_sign.lIrm)
and European Central Bank (ECB) Templates (AR_ANACREDIT_Package_v1_3_3_1.Irm).

The new features introduced in this release are as follows:

Conversion of existing Run Rule Framework to the new OFSAAI Process Modelling Framework
feature. For more information, see the Executing Run through Process Modelling Framework in
OFS AGILE RP EBA.

Enhancement to allow adjustment for cells with page instance. For more information, see the
Implementing the Adjustment Feature

New EBA Menu to access Process Execution Summary, Metadata Browser, and Reports (Report
Summary and Data Elements Summary). For more information, see the Process Execution
Summary, Metadata Browser, and Viewing Report Summary.

Enabling the Reporting Flag for a run through the new Process Execution Summary module. For
more information see the Reporting Flag for Run through Process Execution Summary

New Drill down User Interface. For more information see the Report Verification — Drill down from
AgileREPORTER to OFSAA Results Area

Deprecated Features

There are no deprecated features in this manual.

Desupported Features

The desupported feature for OFS AGILE RP EBA Release v8.1.0.0.0 is the Run Execution and Run
Management features through the Run Rule Framework.
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1.2

1.3

1.4

1.5

1.6

Scope of the Guide

The objective of this user guide is to provide comprehensive working knowledge on Oracle Financial
Services Regulatory Reporting for European Banking Authority (OFS AGILE RP EBA), Release 8.1.0.0.0.
This user guide is intended to help you understand the key features and functionalities of Oracle
Financial Services Regulatory Reporting for European Banking Authority (OFS AGILE RP EBA) release
8.1.0.0.0 and details the process flow and methodologies used.

Intended Audience

Welcome to Release 8.1.0.0.0 of the Oracle Financial Services Regulatory Reporting for European Banking
Authority (OFS AGILE RP EBA) User Guide.

This guide is intended for:

e Regulatory Reporting Analyst responsible to verify and submit the results, maintain the
dimensional values across multiple reporting requirements, and preserve the results area structure
of the Oracle Financial Services Data Foundation.

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

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

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 see the following documents in the OHC documentation library:

e Oracle Financial Services Regulatory Reporting for European Banking Authority (OFS AGILE RP
EBA) Installation Manual Release 8.1.1.2.0

e Oracle Financial Services Data Foundation User Guide Release 8.1.1.1.0
e Oracle Financial Services Data Foundation Installation Manual Release 8.1.1.1.0

e Oracle Financial Services Analytical Applications Infrastructure User Guide Release 8.1.0.0.0
(present in the OHC documentation library)

How this guide is Organized

The OFS AGILE RP EBA User Guide includes the following topics:

e Chapter 2: Introduction
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PREFACE

CONVENTIONS USED

1.7

e Chapter 3: Getting Started

e Chapter 4: Regulatory Reporting Solution Data Flow

e Chapter 5: OFSAA Features

e Chapter 6: Executing Run through Process Modelling Framework in OFS AGILE RP EBA

e Chapter 7: Metadata Export Utility

e Chapter 8: Report Submission

e Chapter 9: Maintenance

e Chapter 10: Troubleshooting Guidelines

Conventions Used

The following table lists the conventions used in this guide.

Table 1: Conventions Used in this Guide

Conventions

References to sections or chapters in the manual are indicated in Italics.
Screen names are indicated in the following manner: Introduction screen
Options and buttons are indicated in Bold.

Code related text is indicated in Monospace.

Description

OFSAAI Oracle Financial Services Analytical Applications Infrastructure

OFS AAAI Oracle Financial Services Advanced Analytical Applications Infrastructure
Application Pack

RHEL Red Hat Enterprise Linux

Atomic Schema

Database schema where the application data model is uploaded

Config Schema

Database schema which contains setup related configurations and metadata

OFS AGILE RP EBA

Oracle Financial Services Regulatory Reporting for European Banking
Authority (OFS AGILE RP EBA)
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INTRODUCTION
OVERVIEW

2.1

Introduction

This chapter provides an understanding of the OFS AGILE RP EBA application and its scope.
Topics:
e QOverview

e OFSAA Regulatory Reporting Architecture

e Scope
Overview

With the onset of regulatory requirements from a variety of regulators around the globe, financial
institutions are struggling to keep up with the constantly changing regulatory environment and the
regulators themselves are finding it difficult to analyze a pile of reports. In turn, the European Banking
Authority (EBA) introduced a common standard of reporting: one for Financial Reporting (FINREP) and
one for Common Reporting (COREP). The two standards use a very structured way of gathering data, and
also introduced the Data Point Model (DPM) along with the relational database to provide standard
meaning to all reporting elements.

On the lines of common reporting requirements as stipulated by the EBA, the European Central Bank
(ECB) also came out to collect detailed credit risk data of Non-Natural Persons in a harmonized manner.
ECB issued a regulation on May 18, 2016, widely known as AnaCredit (Analytical Credit Dataset)
Regulation, to collect granular credit and credit risk data with effect from reporting date September 30,
2018.

While on one hand, ECB ensures to harmonize reporting requirements and implementation practices, on
the other hand, it gives discretionary powers to the National Central Banks (NCBs) either to collect
additional data or to provide derogations for small resident reporting agents.

The OFS AGILE RP EBA solution addresses the reporting requirements of both the regulators, EBA, and
ECB. Also, it addresses the reporting requirements concerning AnaCredit as laid down by the Central
Bank of Malta (CBM).

The OFS AGILE RP EBA 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 Solution (RRS) enables firms to
automate the final mile of the reporting process. It provides prebuilt integration to Lombard Risk
Reporting, eliminating the requirement 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.
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OFSAA REGULATORY REPORTING ARCHITECTURE

2.2

OFSAA Regulatory Reporting Architecture

This interface connects the Oracle FSDF to Lombard Risk. As one can see in the Architecture (Figure 1),
Data flows from OFSAA to Lombard Risk.

Figure 1: Regulatory Reporting Solution Architecture
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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 (BIl) using a unified, consistent
platform and toolset.

AgileREPORTER is a form 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 a reliable and efficient infrastructure to compile,
generate, and submit regulatory reports. It collects data from the universe (not just OFSAA Results). It
provides automated repeated manual adjustments, variance analysis, and validation checks.

The solution provides a prebuilt interface or integration between FSDF and AgileREPORTER. With this
integration, end-user can automate end to end reporting processes covering data preparation to the last
mile of reporting.
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Scope

Oracle Financial Services Regulatory Reporting for European Banking Authority (OFS AGILE RP EBA)

covers the following regulatory reports for specified release as mentioned in the table:

Table 2: Scope of Regulatory Reports and Schedules

Report Name Schedule Name or Description

Released Version

Exposures

institutions and the 10 largest exposures to unregulated

COREP - Capital C 01.00 - Own funds definition 8.0.8

Adequacy

COREP - Capital C 02.00 - Risk Exposure Amounts 8.0.8

Adequacy

COREP - Capital C 03.00 - Ratios 8.0.8

Adequacy

COREP - Capital C 04.00 - Memorandum Items 8.0.8

Adequacy

COREP - Capital C 05.01 - Transitional provisions: Summary & Grandfathered 8.0.8

Adequacy instruments not constituting State aid

COREP - Credit Risk C 09.01 - Geographical breakdown of exposures by the 8.0.8
residence of the obligor (SA exposures)

COREP - Credit Risk C 07.00 - Credit and counterparty credit risks and free 8.0.3

Standardised Approach | deliveries: Standardized Approach to capital requirements

COREP - Operational C16.00 - Operational risk 8.0.9

Risk

COREP - Operational C17.00 - Operational risk: Losses and recoveries by business | 8.0.3

Risk lines and event types in the last year

COREP - Market Risk C 21.00 - Market risk: Standardised Approach for position risk | 8.0.9
inequities

COREP - Market Risk C 22.00 — Market risk: Standardised Approaches for foreign 8.0.9
exchange risk

COREP - Large C 26.00 - Large exposures limits 8.0.3

Exposures

COREP - Large C 27.00 - Identification of the counterparty 8.0.3

Exposures

COREP - Large C 28.00 - Exposures in the non-trading and trading book 8.0.3

Exposures

COREP - Large C 29.00 - Detail of the exposures to individual clients within 8.03

Exposures groups of connected clients

COREP - Large C 30.00 — Maturity buckets of the 10 largest exposures to 8.0.3

Exposures COREP - institutions and the 10 largest exposures to unregulated

Large Exposures financial entities

COREP - Large C 31.00 — Maturity buckets of the 10 largest exposures to 8.0.3
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Report Name

Schedule Name or Description

Released Version

financial entities: detail of the exposures to individual clients
within groups of connected clients

COREP - Leverage C 40.00 - Alternative treatment of the Exposure Measure 8.0.4
Ratio
COREP - Leverage C 41.00 - On- and off-balance sheet items — the additional 8.0.4
Ratio breakdown of exposures
COREP - Leverage C 42.00 - Alternative definition of capital 8.04
Ratio
COREP - Leverage C 43.00 - Breakdown of leverage ratio exposure measure 8.0.4
Ratio components: Off-balance sheet items, derivatives, SFTs and
trading book
COREP - Leverage C 44.00 - General Information 8.0.4
Ratio
COREP - Leverage C 47.00 - Leverage ratio calculation 8.0.4
Ratio
COREP - Stable C 60.00 - Items requiring stable funding 8.0.7
Funding
COREP - Stable C 61.00 - Items providing stable funding 8.0.7
Funding
COREP - Liquidity C 72.00 - Liquidity Coverage. Liquid assets 8.0.3
Coverage
COREP - Liquidity C 73.00 - Liquidity Coverage. Outflows 8.0.4
Coverage
COREP - Liquidity C 74.00 - Liquidity Coverage. Inflows 8.0.5
Coverage
COREP - Liquidity C75.00 - Liquidity Coverage. Collateral swaps 8.04
Coverage
COREP - Liquidity C75.00 - Liquidity Coverage. Calculations 8.0.9
Coverage
FINREP F 01.00 - Balance Sheet Statement [Statement of Financial 8.04
Position]
FINREP F 02.00 - Statement of profit or loss 8.0.3
FINREP F 03.00 - Statement of comprehensive income 8.0.5
FINREP F 04.00 - Breakdown of financial assets by instrument and by | 8.0.3
counterparty sector
FINREP F 05.00 - Breakdown of loans and advances by product 8.0.3
FINREP F 06.00 - Breakdown of loans and advances to non-financial 8.0.3

corporations by NACE codes
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Report Name Schedule Name or Description Released Version

FINREP F 07.00 - Financial assets subject to impairment that are past | 8.0.3
due or impaired

FINREP F 08.00 - Breakdown of financial liabilities by product and by | 8.0.3
the counterparty

FINREP F 09.00 - Off-balance sheet items subject to credit risk 8.03

FINREP F 10.00 - Derivatives: Trading 8.0.3

FINREP F 11.00 - Derivatives - Hedge accounting 8.0.3

FINREP F 12.00 — Movements in allowances and provisions for credit 8.0.5
losses

FINREP F 13.00 - Breakdown of loans and advances by collateral and 8.0.3
guarantees

FINREP F 14.00 - Fair value hierarchy: financial instruments at fair 8.0.3
value

FINREP F 15.00 - Derecognition and financial liabilities associated with | 8.0.6
transferred financial assets

FINREP F 16.00 - Interest income and expenses by instrument and 8.0.31
counterparty

FINREP F 17.00 — Reconciliation between IFRS and CRR scope of 8.0.5
consolidation

FINREP F 18.00 - Information on performing and non-performing 8.0.31
exposures

FINREP F 19.00 - Information on forborne exposures 8.0.31

FINREP F 20.00 - Geographical breakdown 8.0.31

FINREP F 21.00 - Tangible and intangible assets 8.0.5

FINREP F 22.00 - Fee and commission income and expenses by 8.0.5
activity

FINREP F 30.00 - Geographical breakdown 8.0.5

FINREP F 31.00 - Related parties 8.0.5

FINREP F 40.00 - Group structure 8.0.6

FINREP F 41.00 - Fair value hierarchy 8.0.5

FINREP F 42.00 - Tangible and intangible assets 8.0.5

FINREP F 43.00 - Provisions 8.0.5

FINREP F 44.00 - Net defined benefit plan assets and liabilities 8.0.5

FINREP F 45.00 - Gains and losses on financial assets and liabilities/ 8.0.5

on de-recognition of non-financial assets

FINREP F 46.00 - Statement of changes in equity 8.0.5
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SCOPE

Report Name Schedule Name or Description Released Version
AnaCredit AnaCredit — Central Bank of Malta (CBM) Regulatory 8.0.6
Reporting
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GETTING STARTED

PREREQUISITES

3.1

Getting Started

This chapter provides an understanding of the prerequisites, general and data preparation assumptions,
and logging into the application.

Topics:
e Prerequisites

e Assumptions
e Accessing the OFSDF Interface or EBA Interface

e Organization of the Interface for User Roles

e Metadata Browser

OFSDF interface with OFS AGILE RP EBA allows you to perform the following activities:

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

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

e View the report metadata for mapping.
e  Drill down from AgileREPORTER to OFSAA results area.

Prerequisites

For detailed prerequisites and instructions on installing this Interim Release, see the Oracle Financial
Services Regulatory Reporting for European Banking Authority (OFS AGILE RP EBA) Installation Guide
Release 8.1.0.0.0.

Assumptions

OFSDF interface with OFS AGILE RP EBA is a reporting application and it does not perform any risk or
stress calculations. The assumptions for the application are:

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

e Data provided is post reconciliation to ensure that the accuracy of data being reported (non-
prescribed by regulators) are performed in OFSAA using various components — General Ledger
(GL) reconciliation.

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

¢ All monetary 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.
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ASSUMPTIONS

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

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

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

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

e For CBM AnaCredit reporting, it is assumed that all the Observed Agents are under the purview of
Capital Requirement Regulation. As a result, they will continue to report the default status at the
counterparty level in the Counterparty Risk Dataset and not at the instrument level.

e For Counterparty Default Dataset and Counterparty Risk Dataset:

» The Protection Provider is reported (apart from debtor acting as Protection Provider) on
condition that they are at the same time the issuer of the protection (in particular, if the
protection item is a financial guarantee as defined in the ITS).

= However, it contradicts the Case 11.2 — Non-recourse factoring published by ECB as
AnaCredit_Manual_Part_Ill_Case_studies.en, where PP8564235 is reported as Protection
Provider even though it is not a Debtor and Type of Protection is not a financial guarantee
as defined in the ITS. Currently, the Protection Provider based on Type of Protection is not
filtered.

= The Banks must ensure that the download specification must conform to the ECB
Regulation changes related to Counterparty Identifier Reporting (to confirm with the list of
values provided for International Organizations).

* The Banks must ensure that the download specification must conform to the ECB
Regulation changes related to National Identifier Reporting.

*» The custom reclassification must confirm to the ECB Regulation changes related to Legal
Forms. The list of values is modified as per the Regulation in OFSAA Dimension
(DIM_REG_ORG_CONSTITUENT_TYPE).

e Inthe COREP Cé1Report, the following assumptions are made:

a. R70to R100 and R140 to R170: The product is mapped as Secured lending transactions based
on the line item description and instructions even though the Annotated Layout gives the main
category as Deposits.

b. R70 to R100 and R140 to R170: In the annotated layout, liquidity requirements are given as
Non-qualifying for the treatment in Article 422(3) and (4). This is applicable only for Deposits.
Since the product for these line items is not Deposits, this is ignored.
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c. RMO0 to R130: The line item description has wordings liabilities reported in 1.2.2.2.1, but there is
no such line item in the mapping and hence the assumption that there is a mistake in the
layout; so, the reference is not considered, and these rows are treated as independent line
items.

d. R180 to R200: The line item description has wordings liabilities reported in 1.2.3.2.1, but there is
no such line item in the mapping and hence the assumption that there is a mistake in the
layout; so, the reference is not considered, and these rows are treated as independent line
items.

e In COREP C75 Report, C90 to C120 is assumed that Collateral Derivatives have either collateral
borrowed or collateral lent. Taking this into account, it is assumed that the collateral which is not
present is assumed as a non-liquid asset and considered for that appropriate line item. For
example, if a transaction has only Collateral borrowed as Level 1 assets (excluding EHQ covered
bonds), then the collateral lent is assumed as non-liquid and reported in R660C110. This
assumption is done because there is no line item in the report which has collateral borrowed or
collateral lent as Not Applicable.

¢ COREP CO05: Mapping has not been provided for few cells of columns 10, 20, and 30 where the
adjustment happens only in 1 column (either CET1or AT1or T2). But the other columns are not
greyed out in the report; hence, the other adjustments are populated as zero.

R150C020; R160C020; R180C020; R180C030; R210C020; R211C020; R221C010; R221C030; R231C0O10;
R231C020; R260C020; R260C030; R270C020; R270C030; R290C010; R290C030; R300C0O10;
R300C030; R320C010; R320C020; R330C010; R330C020; R350C020; R350C030; R360C010;
R360C030; R370C010; R370C020; R400C020; R410C0O10; R410C030; R420C010; R420C020.

Accessing the OFSDF Interface or EBA Interface

After the application is installed and configured, to access the OFSDF Interface with Lombard Risk for
EBA application you must log in to the OFSAAI environment using the OFSAAI login page.

To access the application, follow these steps:

1. Enter the OFSAAI URL in your browser. The OFSAAI login page is displayed.
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Figure 2: OFSAAI Log In

ORACLE’ Financial Services Analytical Applications

Language US-English ~
Password

Version 8.1.0.0.0
Copyright © 1993, 2020, Oracle and/or its affiliates. All rights reserved

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

3. Enter your User ID and Password. When you log into OFSAAI, the landing page is displayed.

Figure 3: OFSAAI Applications Page
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4. Select the Financial Services Data Foundation option to navigate to the FSDF application or
select the regulatory Reporting for European Banking Authority to navigate to the AGILE RP
EBA application.
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3.4

3.4.2

Organization of Interface for User Roles

This section explains the various features used by an 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.

To access the Process Execution Summary, the following roles must be assigned to the user:
1. Modify Run Parameters
2. Approve Reporting Flag
3. Override Reporting Flag
4. Request Reporting Flag
5. Run Reporting Flag
6. View Run Details
Data Analysts are expected to perform the following activities:
1. Executing Batch to Refresh Derived Entities
2. Drill down from AgileREPORTER to OFSDF
Regulatory Report Analysts 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
Topics:

e Process Execution Summary

e Marking Run as Final

e Reporting Flag for Run through Process Execution Summary

e Executing Batch to Resave Derived Entities (EBA or ECR)

e Executing Batch to Resave Derived Entities (AnaCredit or ECB)

e |Logging to AgileREPORTER to Retrieve the Returns
e Report Verification — Drill down from AgileREPORTER to OFSAA Results Area

Process Execution Summary

This section provides information on the Runs that apply to EBA. The Process Execution Summary is
launched once the Runs are executed from the Processing Modelling Framework. The following figure
displays the Process Execution Summary with the data that is retrieved from the Process Modeler.

Marking Run as Final

Various applications provide the data for regulatory reporting. You must mark specific executions for
regulatory reporting as the final run.
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1. After logging into the OFSAAI applications page, navigate to Regulatory Reporting for European

Banking Authority and select Process Execution Summary.

Figure 4: Process Execution Summary Screen
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2. Scroll towards the right and click Filter, select the Run Pipeline from the available pipeline
selection list. Click OK.

Figure 5: Pipeline Selection Screen
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3. After the Run execution, the Process Execution Summary is generated in the list format as
illustrated in the following steps. The summary page displays the Process Names for which the
Run Parameters are generated.

4. Scroll towards the right and click View

in the Process Name row.
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Figure 6: Process Execution Summary View Screen

= ORACLE' requiatory Reporting for European Banking Authority ©:+ @ veow v muwr 2 O

Process Execution Summary

R =
Fl\ter - Refresh

EBA Regulatory Reporting Run
Pracess Name Instances

Anacredit Regulatory Reporting Run
Process Name Instances

You can view the detailed definition of a Run in a read-only mode. The Process Execution Details
page displays the execution details for the selected Execution Key with the color band displaying
the status of each Execution Key.

Figure 7: Process Execution Details Screen
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The execution keys and the corresponding execution details are as follows:

Process Description: The Reconciliation Framework Run appears as the process description when
the user executes the GL Reconciliation Run.

MIS Date: The extraction date is displayed in this field.

Start Time: It displays the Execution Date and the Execution Time when the Execution Run starts.
End Time: It displays the End Execution Date and Execution Time.

Process Execution Key: Unique identifier assigned to each Process Execution.

Approval Status: It displays the Approval status of the Execution as Completed, Failed, or
Ongoing.

Process Monitor: This helps to show the run definition as defined in the process modeling
framework. There are 4 icons in the Process Monitor as follows:

=  PMF Launch: Click View to view the Process flow associated with the selected run.

= Request Report Flag: To request for a Reporting Run, select an Execution ID in the

Process Execution Summary page and click the Request Report Flag I:I A dialog box
will appear for you to input your comments. Click Submit and the status of this Run is
displayed in the Reporting Flag section. Only a successful execution can be requested for
reporting. For the selected Run and Execution date, there can be only one reporting flag.
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Approve Report Flag: After submitting the Reporting Run in the earlier section, the

Approve Report Flag l:' is enabled. When you click the Approve Report Flag, a dialog
box is displayed with User Comments and Approver Comments. The Approver can update
the comments in the Approver Comments field and then click Approve or Reject.

Override Report Flag: Any reporting execution can be overwritten with another execution.
Select a successfully triggered batch on the Process Execution Summary page. The

Override Report Flag is enabled if the execution is already marked as a Reporting
Flag. You can override the execution by updating your comments. This must be approved
by the approver and the procedure is similar to the procedure detailed in the Approve
Report Flag for a Run section.

3.4.3 Reporting Flag for Run through Process Execution Summary

To request, approve, and override a flag for the process execution, perform the following steps:

1. After logging into the OFSAAI applications page, navigate to Regulatory Reporting for European
Banking Authority and select Process Execution Summary.

Figure 8: Process Execution Summary Page

ORACLE requistory Reporting for European Banking Authority ©+ o uvemgn v musmr 2D

Process Execution Summary

2

>

>

EBA Band Classification
Process Name Instances

Anacredit Regulatory Rules for NANR Scenario Process

Process Name Instances
Anacredit Rules for FRACRD Role

Process Name Instances
Regulatory Reporting Common Components

Process Name Instances
Anacredit Regulatory Data Load To Result Table Process

Process Name Instances
Anacredit Regulatory Rules for NANR CounterParty

Process Name Instances

Anacredit Regulatory Rules for NANR Scenario RESET Process
Process Name Instances

2. Scroll towards the right and click Filter, select the Run Pipeline from the available pipeline
selection list. Click OK.

Figure 9: Process Execution Summary Filter Search Result Pane

ORACLE feguistory Reporting for &

Process Execution Summary

EBA Regulatory Reporting Run
Pracess Name Instances

an Banking Authority a & [E UsEngish v EBAUSRY £ @

Anacredit Regulatory Reporting Run
Process Name Instances
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3.4.3.1

3. Scroll towards the right and click View in the Process Name row.

Figure 10: Process Execution Details Page

ORACLE' tory P . ing Authorit 0; gish  » | EBAUSER +

E8A Regulatary Reparting Rur Succass W Failed W Rumning ® Panding For Approval W Approved

~ Execution Details

4. Select Request Report Flag |:| to request a report flag for the selected run execution.

Figure 11: Request Report Flag Window

Reporting Flag

v User Comments

Comments

Requesting Report Flag

Submit Cancel

5. Enter information in the Comments field and click Submit. The request report flag for a run is
saved successfully.

Figure 12: Request Report Flag Save Page

= ORACLE reguiatory Reporting for Europe O :

EBA Regulatory Reporting R Success W Faled M Running © Pending For Approval W Approved

Apr

~ Execution Details

Process Description: EB&_REG RUN_ 201506302 Start Time: s
MIS Date; fun 30, 2016 End Time: Je

Approve Report Flag for a Run

To approve the report flag, perform the following steps:

1. Navigate to the Process Execution Summary page and select the process name for which the
report flag must be approved.
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3.4.3.2

2. C(lick Approve I:' to approve the request.

Figure 13: Approve Request Report Flag

= ORACLE reuseon feparing forcursses

Process Execution Details

EBA Ragulatory Reporting Run

~ Execution Details

R ©: @ viwn v eaer & D

RN
RO

-2 SR

+ April Huly

3. Enter the information in the Approve Request Flag page.

Figure 14: Approve Request Report Flag Window

Approve

Existing Report Skey

Requesting Report Skey
4

Requested By
EBAUSER

neyuEsEu Lale

Requested Comments

Approver Comments

Approve

v User Comments

2021-02-09 00:00:00.0

Requesting Report Flag

Approve Reject

4. C(lick Approve to approve the requested report flag.

Override Report Flag for a Run

To override the report flag for a successful run, perform the following steps:
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1. Navigate to the Process Execution Summary page and select the process name for which the
report flag must be overridden.

2. Click Override Report Flag l:l to override the report flag.

Figure 15: Override Request Report Flag

= ORACLE regulatory Reporting for Furapean Banking Autharity 0 & @

Us-English *  EBAUSER v 5 @

Process Execution Details

EBA Regulatory Reporting Run Success M Failed M Running I Pending For Approval M Approved

Execution Key: 9

Execution Id: 1612528238967

Execution Key: 10
Execution Id: 1612546496134

n K

[ EeE
cecution 1: 1612166843673

.Exetu on Key: 4
Execution Id: 1612151390701
April

YT
wor | v |z [ za | amn | 2or | 2na | 22 | 2sas | 307 | 3na | a2 | 3728 | wi0s | 4 | e | s | siee | se

January {auly
516 | 523 | 530 | s | 63 | sr20 | e | w04 | w

A
~ Execution Details
3. Enter the information in the Override Report Flag window.
Figure 16: Override Report Flag Details Window
Reporting Flag
v~ User Comments
Existing Report Skey
A
Comments
Override reporting flag|
Override Cancel
4. Click Override to override the requested report flag.
Figure 17: Report Flag Pending for Approval
= ORACLE’ requlatory Reporting for Furepean Banking Authority 0 & @ USEngish v  EBAUSER v | & @

Process Execution Details

EBA Regulatory Reporting Run Success M Failed M Running = Pending For Approval M Approved

Exzcution Key: §
Execution Id: 1612166843873

. Exec ey
Execution Id: 1612151380701

|
103 | 110 | 17 | v2a | i | 207 | 2na | 221 | 28 | 3007 | 3

January ! April uly

21 | 308 | a0a | am | arms | 425 | 02 | sws | 56 | 523 | 50 | ers | 63 | er20 | 627 | 708 |

i []

~ Execution Details
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5. Click Approve Report Flag I:' to approve the override report flag request.

Figure 18: Approve Override Report Flag Window

Approve

v User Comments

Existing Report Ske:

4

Requesting Report Skey
9

Requested By
EBAUSER

Requested Date

2021-02-09 00:00:00.0

Requested Comments

Override reporting flag

Approver Comments

Approved

Approve Reject

6. Enter the information in the Approver Comments field and click Approve and the report flag is
overridden successfully.
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Figure 19: Overridden Report Flag
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3.4.4 Executing Batch to Resave Derived Entities (EBA or ECR)

To execute the batch to refresh derived entities, perform the following steps:

1. After logging into the OFSAAI applications page, navigate to Financial Services Data Foundation,
select Operations, and then select Batch Execution.

For example: Select the batch <INFODOM>_EBA_<REPORT_CODE>_RESAVEDE to resave all the
DEs used in EBA (ECR).

For more details on the list of Batches for resaving Derived Entities, see the EBA RUN CHART.

Figure 20: Batch Execution Page

Batch Execution (2]

Batch Mode
Mode @ Run O Restart O Rerun
Search Q, search D Reset

Batch ID Like FSDFINFO_ Batch Description Like

Module v Last Modification Date Between E and i

Batch Details " Schedule Batch

BatchID 4 Batch Description

FSDFINFO_REG_REP_ANAC_DE_RESAVE
ESDFINFO_REG_REP_ANAC_UNIONVIEW_RESAVE
FSDFINFO_REG_REP_EBA_DE_REFRESH

¥ FSDFINFO_REG_REP_EEA_DE_RESAVE
FSDFINFO_SECURITIZATION

Page 9 of 10 (41-45 of 48 items) <>

Task Details B Exclude/Include B8 Hold/Release

This Batch Resaves data in the Anacredit DEs

This Batch Resaves the ANAC UNION VIEW

This Batch Refreshes data in the RRS EBA MVIEWS

This Batch Resaves the RRS EBA Derived Entity for Creating MVIEWS

Data Quality batch for Securitization tables

Records Per Page

5

2. Monitor the status of the batch using the Batch Monitor (Navigate to Financial Services Data

Foundation, select Operations, and then select Batch Monitor).
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Figure 21: Batch Monitor Page

Batch Manitor (2]

Q) search D Reset

Batch ID Like FSDFINFO_ Batch Description Like
Madule v Status v
Start Date [ End Date [
Batch Details
BatchID & Batch Description
FSDFINFO_MDB Batch for MDB8 Publish
¥/ FSDFINFO_POP_DATA_ELEMENTS_EBA Populates Data and Report Elemetns for EBA
FSDFINFO_POP_DATES_DIM Populate DIM_DATES
FSDFINFO_POP_DIM_FISCAL_PERIODS Populates Dim_Fiscal_Periods using FSI_FISCAL_PERIOD_SETUP
FSDFINFO_REG_REP_ANAC_DE_REFRESH This Batch Refreshes data in the Anacredit DEs
Page 2 of3(6-100f 13 items) <2 Records Per Page 5

Batch Run Details £ Start Monitoring . Stop Menitoring ) Reset

Information Date v Monitor Refresh Rate (seconds) 5

Batch RunID v

3. Navigate to Financial Services Data Foundation, select Operations, and then select Batch
Execution.

4. Select the batch <<INFODOM>>_DS_RESAVE_UNION_VIEW_EBA to resave all the Views used in
EBA or ECR.

Figure 22: Batch Resave Page

Batch Execution 2]

Batch Mode

Mode @ Run O Restart O Rerun

Search Q search D Reset

Batch ID Like FSDFINFO_ Batch Description Like
Module v Last Modification Date  Between s i

Batch Details @ schedule Batch

BatchID & Batch Description
FSDFINFO_DATA_FOUNDATION_SCD Data Foudation SCD for Loading Dimension Tables
FSDFINFO_DATA_FOUNDATION_SCD_MLS Data Foundation SCD for Multi Language Support Dimensions
FSDFINFO_DIM_ACCOUNT_SCD SCD for DIM_ACCQUNT
FSDFINFO_DS_POP_UNION_METADATA_EBA Populates Metadata for Union View for Data Schedule of EBA
Wl FSDFINFO_DS_RESAVE_UNION_VIEW_EBA Resaves Union View for Data Schedule of EBA
Page 3 of 10 (11-15 of 48 items) <> Records Per Page 5

Task Details 2 Exclude/Include B2 Hold/Release

5. Monitor the status of the batch using the Batch Monitor (Navigate to Financial Services Data
Foundation, select Operations, and then select Batch Monitor).

3.4.5 Executing Batch to Resave Derived Entities (AnaCredit or ECB)

To execute the batch to refresh derived entities, perform the following steps:

1. After logging into the OFSAAI Applications page, navigate to Financial Services Data
Foundation, select Operations, and then select Batch Execution.

2. Select the batch <<INFODOM>>_REG_REP_ANAC_DE_RESAVE to resave all the DEs used in ECB
(AnaCredit).
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Figure 23: Batch Execution Page
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Q search D Reset

Batch Description Like  resave

0 and 3

Last Madification Date Between

Batch Description

Resaves Union View for Data Schedule of EBA

This Batch Resaves data in the Anacredit DEs

This Batch Resaves the ANAC UNION VIEW

This Batch Resaves the RRS EBA Derived Entity for Creating MVIEWS

Records Per Page 15

Monitor the status of the batch using the Batch Monitor (Navigate to Financial Services Data
Foundation, select Operations, and then select Batch Monitor).

Figure 24: Batch Monitor Screen

Batch Monitor

Batch ID Like FSDFINFO_
Module
Start Date i

Batch Details

BatchID &
[] FSDFINFO_MDB
[ FSDFINFO_POP_DATA_ELEMENTS_EBA
[ FSDFINFO_POP_DATES_DIM
[ FSDFINFO_POP_DIM_FISCAL PERIODS
FSDFINFO_REG_REP_ANAC_DE_REFRESH
Page 2 of 3 (6-10 of 13 items) <>

Batch Run Details &9 Start Menitoring - Stop Manitoring '™ Reset

Information Date j

Batch Run ID

2]

Q, search 'O Reset

Batch Description Like

Status j

End Date £

Batch Description

Batch for MDB Publish

Populates Data and Report Elemetns for EBA

Populate DIM_DATES

Populates Dim_Fiscal_Periods using FSI_FISCAL_PERIOD_SETUP
This Batch Refreshes data in the Anacredit DEs

Records Per Page 5

Manitor Refresh Rate (seconds) 3

Y]

Navigate to Financial Services Data Foundation, select Operations, and then select Batch

Execution.

Select the batch <<INFODOM>>_REG_REP_ANAC_UNIONVIEW_RESAVE to resave all the Views

used in ECB.
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3.4.6

3.4.6.1

Logging to AgileREPORTER to Retrieve the Returns

Figure 25: Batch AnaCredit Resave DE Screen

Batch Execution

Batch Made

Mode @ Run © Restart O Rerun
Search
Batch ID Like FSDFINFO_ Batch Description Like
Module v Last Modification Date Between

Batch Details & Schedule Batch

BatchID & Batch Description
FSDFINFO_REG_REP_ANAC_DE_RESAVE

¥ FSDFINFO_REG_REP_ANAC_UNIONVIEW_RESAVE
FSDFINFO_REG_REP_EBA_DE_REFRESH

This Batch Resaves data in the Anacredit DEs

This Batch Resaves the ANAC UNION VIEW

This Batch Refreshes data in the RRS EBA MVIEWS
FSDFINFO_REG_REP_EBA_DE_RESAVE
FSDFINFO_SECURITIZATION Data Quality batch for Securitization tables
Page o of 10(41-45 of 48 items) <> A

Task Details

Q sezrch D Reset

£ and

This Batch Resaves the RRS EBA Derived Entity for Creating MVIEWS

Records Per Page 5

Monitor the status of the batch using the Batch Monitor (Navigate to Financial Services Data

Foundation, select Operations, and then select Batch Monitor).

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.

Figure 26: Retrieve Returns Page

AgileREPORTER" |Bashssard Ro
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AZ6 -
All v|  cMmT2M 2 09/30/2016 Not A 1(0/1)
- i ° Consolidation : Consolidated | ot Apraver (8L
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» Select Run Execution
Initialise to zeros
=]
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XBRL Checker

§0) Export

SUBMISSION FILE

hi sys * @

Retrieve Retumn

ANALYSIS

AgileREPORTER for AnaCredit Data Schedules

The Retrieve Return functionality in AgileREPORTER for AnaCredit (ECB) is performed as follows:

1.

Navigate to Settings, select Administration, select Config Package Binding, and then select

Binding Calculation Engine to Form.

Ensure that all the AnaCredit data schedule boxes are selected as shown in the figure.
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Figure 27: Binding Calculation Engine to Form Window

1eREPORTER' |bashtsss 98]  XBRLChecker |
Configuration Package Binding Calculation Engine to Form x
— Cenfiguration Package: ECB
Bind all forms to:
Search Form
FORM VALID FROM VALID TO OFSAA_ECB80710
ANACREDIT v1 05/31/2018 Disabled
ANACREDIT v2 v
CMANR v2 v
CMT1M w2 v
CMT2M v2 v i
CMT2Q v2 v
N
lume in the source
2. Navigate to Settings, select Entity Setup.
In Entity Setup, assign a Reporting identifier.
Figure 28: Entity Setup ECB Window
1leREPORTER" |jisshssss o8] XBRL Checker = hisys F
Entity and Return Administration
B import $hExpont
Entity Setup: ECB (European Central Bank) Deete Eniites
Entity: A26 Delete. Hide Show
Can be used for reporting? Add new entity €
ECE | ECR EditEntty = AssignRetums | Variable
Reporter Identifier + 012345678
=)

3. Navigate to Settings, select Administration, and then select Setup Network Files Location.
4. Create a folder from the WinSCP server under Linux user (/scratch/ofsaaappl/export).

5. Select Add and enter the export path for the Data Schedule XML files as shown in the figure.
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Figure 29: Add Physical Location Window
AgileREPORTER [s8]  xBRLGhecker =~ hisys | |

EDIT PHYSICAL LOCATION NETWORK LOCATION USER PATH TYPE ENCODING
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[Ece v]

Entity
[#2s v

Network Location
Iscraichlofsaaappiexport

User Path

Select Retrieve Return. Enter the required details to retrieve the Data Schedule report.

Figure 30: Retrieve Return Screen
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Form
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ANACREDIT v2

Open the generated report and lock the report for export with the option at the top left column as
shown in the figure (next to Show Import Log).
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Figure 31: Report Lock Screen
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8. Now go to the submit option in the taskbar which you can see in the following figure and select
Export To <required data schedule> (in this case, Survey CMANR).

Figure 32: Export to Survey Screen
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9. Export the data by selecting the required Forms and then Force export as shown in the figure
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Figure 33: Export to Data Schedule
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10. The XML file is generated in the location mentioned in Step 3.

Report Verification — Drill down from AgileREPORTER to OFSAA
Results Area

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

1. Login tothe AgileREPORTER.

3-4.7

Figure 34: AgileREPORTER Login Page

AgIleREPORTER bywERMEG

Automated regulatory compliance

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

Sign in
Username

( J

Password

2. You can view the list of reports on the main page. Click any report name in the Returns column, for
example, CRSA.
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Figure 35: AgileREPORTER Main Page
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3. The schedule list is displayed on the right-hand side. Click any schedule name, for example,

Page 1.

Figure 36: AgileREPORTER Page Displaying List of Schedules
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gy |of which: Exposures under the standardised approach with prior -
S Parmiasinin fo -aces o 5 sansantiol IBB imnlamantation 148902 177422 fa8822 120

Pages

Summary
Validation Rule Failures
» 0 Critical

» 0

Page 2
Page 3
Page 4
Page 5

Page 6

Instances Total

00

4. C(lick any cell to Drill down. Figure 37 displays Drill down for the cell. The OFSAA icon is displayed.
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Figure 37: AgileREPORTER Drill down (OFSAA Icon)

7 4 Show Import Log  Export to File

A(; IeREPORTER" crsavs Euwopean common Reporting /425 09/30/2016

~ Adustments  ~ Submit Y Live Validation Y Validate Now

= Workflow [

° At direct cell edit
OFsAA

= a

Not Approved (0/1)

.

Editions | 06/26/2020 11:22:00 #11

Instances Total - 06

Pages

Summary
Validation Rule Failures
» 0 Critical

» 0

Page 2

Page 3

Page 4
Page 5

Page 6

5. Click the OFSAA icon, to view how this cell was populated (provides information about the
amounts reported in a cell) from OFSAA results. You are redirected to the OFSAA Drill down page.

Figure 38: AgileREPORTER Drill down Page

GUA1000

GUAT001

GUA1002

GUA1003

IN1000

IN1001

IN1002

IN1003

IN1004

IN1005

Account Or Contr...

Calendar Date

30 September 2016
30 September 2016
30 September 2016
30 September 2016
30 September 2016
30 September 2016
30 September 2016
30 September 2016
30 September 2016

30 September 2016

ORACLE Analytical Applications Drill down

£ &M oM

13.87M Original Exposure Pre Conversion In BP

Fact Regulatory Capital Account Summary Regulatory Asset ...

Run Execution Id...  Regulatory Asset ... Basel Product Ty...
1591021387390 3 GUAR
1591021387390 z GUAR
1591021387390 z GUAR
1591021387390 z GUAR
1591021387390 z EQTY
1591021387390 z EQTY
1591021387390 3 EQTY
1591021387390 3 EQTY
1591021387390 3 EQTY
1591021387390 z EQTY

2M

Original Exposure Pre Conversion In BP

Basel Product Ty...

DWN
DWN
DWN
DWN
DWN

DWN

End Of Period Bal...

26409.69
1424863
9169876
9436897
358763075
229922725
498789.062
234399.433
3778192

232109.062

Undrawn Amount...

467928

250241

245963

17635

EBAUSER w

B Original Exposure Pre Conversion In BP
Adjusted Amount

Calendar Dz

National Amount ndar Dz

2736.25 30 September .
402238 30 September
930075 30 September
994738 30 September
Nn76013 30 September
522475 30 September
1064175 30 September ;
797613 30 September .
2306 30 September .
5630.25 30 September .

6. Click the Column Selector button on the header of the second table.
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Figure 39: Drill down Attribute Selector

Column Selector

Available Attributes Selected Attributes
4 fm Dataset » Em Fact Regulatory Capital Account Summary
» @m Basel Approach Code » Bm Regulatory Asset Class Dimension
» [m Basel Asset Class Code » fm Provision Amount In BP
» Bm Basel Product Type Code Level1 4
» Bm Basel Risk Type Level 0 B Calendar Date
4 Bm Calendar Date » f@m Org Structure Entity Code
B Created By » @m Run Description
I Created Date » fm Basel Asset Class Code
B DayName » Bm EBA Standard Party Type
i Day Of Month » @ RCAS Qualified CCP Flag
B Day Of Week » f@m Basel Product Type Code Level 1
B Day Of Year » fm Basel Risk Type Level 0
Bl End Date » fm FRCAS Risk Weight Method Code
B Extraction Date » @m Trading Book Indicator
B Fiscal Month End Date » @m Basel Approach Code
B Fiscal Month Start Date » @m RCASBASEL Rating
Search » @m Reg Asset Class Code
» = HIR-Total Asset Class
Ciose
NOTE Select the required Nata Source, from the Available Attributes

list and rlick Move — . You can press the Ctrl key and click
Move ' for multiple selections to map all the listed Data

Sources to the application.

Select the required Data Source, from the Selected Attributes
list and click Remove ¢/ to remove the mapped Data Source

from the application.

7. Expand Dataset and select the Attribute to be shown in the Drill down. Click Apply.

Figure 40: Drill down Columns

ORACLE  Analytical Applications Drill down EBAUSER v
W Provision Amount In BP
crsarorscoso E b et
0 ™ 2™ M aM S5M oM ™
6.33M #rorsion amourt ngp
Fact Regulatory Capital Account Summary Regulatory Asset ... Provision Amount In BP CalendarDate  Org Structure Ent... B

Account Or Contr... Calendar Date  RunExecutionid...  Regulatory Asset ... Provision Amoun... ~Other Valuation ...  Valuation Adjust... Calendar Date Legal Entity Code Rt ¢Sy
GUA1000 30 September 2016 1591021387390 3 7922907 2736.25 21890 30 September 2016 A25 1591021387390
GUATDOT 30 September 2016 1591021387390 3 4274589 402238 32179 30 September 2016 A25 1591021387390
GUA1002 30 September 2016 1591021387390 3 27500.628 930075 74406 30 September 2016 A25 1591021387390

3.5 Metadata Browser

This section helps you to navigate through the 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
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3.5.1

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 a 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 workflow of the application and understand the usage of
objects within the application.

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

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

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

Reporting Metadata

To use MDB for schedule-wise metadata, and to use MDB for metadata wise schedule, identify the
metadata used, perform the following steps:

1. You can verify the data for related data elements in results using this information. Navigate to
Catalog of Objects, select OFSAA Metamodel, select Reporting Metadata, and then select
Reports. The MDB Reporting Metadata screen is displayed.

Figure 41: MDB - Reporting Metadata Page

ORACLE MetadataBrowser . emauseR v

OFSAA Metamodel
=

2. Click the object view CRSA to view the list of schedules. The Reporting Metadata Schedule View
page is displayed.
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Figure 42: MDB - Reporting Metadata - Schedule View

ORACLE Metadata Browser

Catalog of objects & Pages X

Used In Applications
2 1 No items to display.

Objects Object Types
Page6
CRSA-Page &
CREDIT AND COUNTERPARTY CREDIT RISKS AND FREE
DELIVERIES: STANDARDISED APPROACH TO CAPITAL
REQUIREMENTS (CR SA) Page 6

Depends On
Objects Object Types

SYSADMIN on 12 Nov 84 12:11 AM
Created

SYSADMIN on 12 Nov 84 12:11 AM
Last Updated

R

You can view the following information in the Schedule Details page:

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

Used In: This section displays the Reports in which this schedule is used.

Applications: This section displays the applications in which this schedule is used.

3. (lick Details to view the dependency and usage information such as the Object Name and the
Object Type.

Figure 43: MDB - Reporting Metadata - Schedule View 1

Page5 - Dependency and Usage x

Used In (2)

Object Name

CRSA

CRSA

Object Type

Dashboard

Dashboard

4. From the Schedule View page, click the Dependency tab to view the report tree structure.
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3.5.2.1

Figure 44: MDB - Reporting Metadata Tree Structure Page

ORACLE  Metadata Browser

Catalog of abjects

n

EBAUSER w

Starting from common metadata used across the application, you may want to know the list of reports or
derived entities this metadata has used. Let us take an example of a measure. To identify how value is
computed, perform the following steps to trace it back to the metadata.

Business Metadata

This section provides information on the Business metadata objects which include Base Metadata and

Derived Metadata.

Base Metadata

The following are the steps to perform to view the Base metadata details. For example, Measures.

1. To view the measures, navigate to Catalog of Objects, select OFSAA Metamodel, select Business
Metadata, select Base Metadata, and then select Measures. The MDB Business Metadata page

is displayed.

Figure 45: MDB - Business Metadata - Measure View Page

ORACLE  Metadata Browser

Reporting Metadata
These ara the siructural representations
ot regulstory or

EBAUSER w

ANAC Protaction Allocated Amoun
EMRRTE1S | Used in 2 object(s) | Dependent an 2
P ed Amount

ANAC Outstanding Amaunt
EMRRTS10 | L 2 object(s) | Dependent on 2 object(s)
ount

1 object(s) | Dependent on 2 obiectis)
MANR
Ms-Regulatary Protection Value Type NANR

n 0 object(s) | Dependent on 2 objectis)

2. Click the Measure that you wish to view. The MDB Business Metadata Measure Details page is

displayed.
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Figure 46: MDB - Business Metadata Measure Details Page
ORACLE Metadata Browser EBAUSER w
x
Measure Properties (5) Used In Applications
e 2 1 Noitems to display.
ssntin Objects Object Types
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ANAC Priority Claim Amount S
EMRR7615 1=
ANAC Ericrity Claim 4
o
Depends On
Objects Object Types
SYSADMN an 25 Jun 20 09:06 AM
Crested
SYSADMN an 23 Jun 20 09.06 AM
Last Updated
SYSADMN on 23 Jun 20 09:.060 AM
Authorized
Details

You can view the following information on this page:

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

= [t depends on: This section displays all the object names and their types, such as Entities,
Columns, and so on.

= Used In: This section displays the Objects in which this schedule is used.
= Applications: This section displays the applications in which this schedule is used.

3. C(lick Details to view the measure dependency and usage information.

Figure 47: Measure Dependency and Usage Details Page

ANAC Priority Claim Amount - Dependency and Usage

Used In (2) Depends On (2)

Object Name Object Type Object Name Object Type

DE - Ana Instrument Protection Derived Entity Fact Instrument Protection Dataset Entities

DE- Instrument Protection Derived Entity Total Priority Claim Rey Columns

4. From the Measure Details page, click the Dependency tab to view the measure tree structure.
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Figure 48: Business Metadata Measure Tree Page
ORACLE Metadata Browser EBAUSER w
Catalog of objects & ANAC Priority Claim Am... X
n
&

NOTE The similar steps as mentioned in this section are applicable
for other metadata such as Business Metadata (Hierarchies,
Measures, Variables, and so on) and Derived Metadata
(Dimensions, Filters, and so on), Process Metadata (Process,
Rules, and so on) and Data Foundation (Target Model, Sources,
Connectors, and so on).

3.5.2.2 Derived Metadata

The following are the steps to perform to view the Derived Metadata details. For example, Derived
Entities.

1. To view the schedule-wise derived entities, navigate to Catalog of Objects, select OFSAA
Metamodel, select Business Metadata, select Derived Metadata, and then select Derived
Entities.

Figure 49: MDB - Business Metadata — Derived Entity Page

ORACLE  Metadata Browser EBAUSER w
Catalog of objects
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oo uhich taciitate M DEEB1006 | Used in 0 object) | Dependent on 59 obiect(s)
¥ DE-Requiring Stable Funding
o+ porting Metadata R i siom youto fite ST
of regulatary or

Expressions
they t

PR Cubes
Bl s contains data abo
R Cotalos
B i containe dta abo

DE Placed C:
DEEB1009
DE-Placed Coll Li

ity Coverage.
obiect(s) | Dependent on 17 obiect(s)
ae

DE-Per Party Reg Age Cash Liguidity Coverage

DEEB1008 | Used in 0 objects) | Dy on 10 object(s)
DE-Per Party Reg Agg Cash Liquidity Coverage

DE-LRM Liquid Assets

DERRO18 | Used in 0 object(s) | Dependent on 88 object(s)

DE-LRM Liquid Assets
object(s) | Dependent on 6 object(s) °

2. (lick the Derived Entity that you wish to view. The Derived Entity Details page is displayed.

DE-Jaint Liability
DERRED14 | Used

5

B ﬂ E 0 H 7
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Figure 50: MDB - Business Metadata Derived Entity Details Page
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SYSADMN on 23 Jun 20 09:06 AM
Authorized

Details

You can view the following information on this page:

= Derived Entity Properties: It provides information on properties of derived entities, such
as Source Type, Aggregate Flag, and Materialized View.

= It depends on: This section displays all the object names and their types, such as Dataset,
Hierarchy, and so on.

= Used In: This section displays the Objects in which this schedule is used.
= Applications: This section displays the applications in which this schedule is used.

3. Click Details to view the derived entity dependency and usage information.

Figure 51: Derived Entity Dependency and Usage Page

Run Execution Summary View - Dependency and Usage

Depends On (9)

Object Name Obiject Type
Calendar Date Hierarchy
Consolidation Description Hierarchy
Org Structure Entity Code Hierarchy
Org Structure Entity Name Hierarchy
Reporting Currency Hierarchy
Run Description Hierarchy
Run Exec ID Hierarchy
Run Status Hierarchy
DS - Run Execution Summary View Dataset

4. From the Derived Entity Details page, click the Dependency tab to view the Derived Entity tree
structure.
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Figure 52: Business Metadata - Derived Entity Tree Structure Page

ORACLE Metadata Browser ESAUSER w

Catalog of objects & Run Execution Summar... X

Run Execttion Summary...

Next

For more information about the Metadata and its usage, see the OFSAA Metadata Browser User Guide.
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4 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.

Topics:

e Data Preparation

e Basel Processing to EBA Results Integration

e |LRM Processing to EBA Results Integration
e Overview of OFS AGILE RP User Interface

e Data Schedule Mapping

e Adjustment Feature for Template-based Reports

e Direct Upload for Data Schedules

e Data Schedule Migration

e Mapping of Results to Line Items in Reporting

e AgileREPORTER: Submission

4.1 Data Preparation

This section explains the input data preparation from OFSAA.
Topics:
e Assumptions for Data Preparation

e EBA RUN CHART

e Run or Execution Expectations

e Data Flow from Source Systems to Staging Area

e Data Flow from Staging to Results Area

e Data flow from Staging to Processing Area

e Data Flow from Processing to Results Area

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

e FSDF Entity Information

e Fact Tables or Entities

e Setup Table Configuration
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4.1.1 Assumptions for Data Preparation

The following are the assumptions for data preparation:

1.

RRS 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 the 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.

It is integrated with the results area of the respective processing application, and any change in the
underlying processing can disturb the RRS data sourcing.

Baseline and stress data must be populated with appropriate codes. Inaccurate mappings may lead
to inaccurate results.

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

All processing reporting requirements requiring cash flows, integration package expects bucketed
cash flow as an input (meaning a time bucket for cash flow and cash flow amount is expected as
input).

For AnaCredit reporting, default status, if any, is expected at a counterparty level and not at the
instrument level.

For AnaCredit reporting, the interest rate curve is expected as a concatenation of interest rate
curve plus currency plus tenor. For instance, LIBOR in USD corresponding to 1 Month is expected
as LIBOR-USD - 1M.

Data for the Attribute Type of Identifier is a direct download from the reporting institution
(@stg_party_identification_doc. v_doc_type_code) and it is not seeded by FSDF. So the reporting
institution has to provide the download in sync with the regulatory requirements and periodic
updates, as applicable.

PK for FCT_OREC_UOM_CAPITAL_SUMMARY is N_UOM_SKEY and it can be either entity or the
LOB. Hence, there is no entity Skey separately that can result in Cartesian for the C16 report.

4.1.2 EBA RUN CHART

Oracle Financial Services Regulatory Reporting for EBA (OFS AGILE RP EBA) provides the EBA RUN Chart
listing the tasks required for the population of data for EBA Reports. This covers the following tasks:

Set up table population

Stage Dimension Load

Seeded Dimension Data Population

Common data Population

Common Tasks like Exchange Rate Population
EBA Specific Data Population and Transformation

Derived Entity Refresh
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Download the OFS AGILE RP EBA 8.1.0.0.0 Run Chart from the MOS.

Run or Execution Expectations

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

1.

Current Data or Execution

a. Reporting month-end data

b. Projection Data

Historical (trend or vintage) Data

a. Yearly
b. Quarterly
Stressed Data

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 are period specific.

Therefore, unlike End of Period (EoP) balance,
movement values for quarter actuals must be derived
for reporting. For historical data, net sales for quarter
3is the difference between the sales figure as of the
end of quarters 2 and 3. You are not required to
provide this difference as a download. Movement data
for actual is identified through different runs and the
respective values are 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), RRS sums up data
points across all 90 days to arrive at a quarter-end
movement figure.

However, when the projection of net sales for quarter
2 next year is to be performed, no derivation is
required. Projections data for the said quarter can be
directly downloaded in the respective Fact table (or
tables) for reporting.
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4.1.4

4.1.5

4.1.5.1

4.1.5.2

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. See the Data Integration Hub (DIH) User
Guide in OHC Documentation Library for details. DIH enables to load the data from the source systems to
the OFSAA staging tables, through logical interfaces, known as Application Data Interfaces (ADI). DIH
provides a set of User Interfaces (Ul), which is used to define and maintain External Data Descriptor
(EDD), Application Data Interfaces, and map the EDDs and ADIs through connectors.

Data Flow from Staging to Results Area
This section details the pass-through data, transformed data, and classification.
Topics:

e Pass-Through Data

e Derived or Transformed Data and Reclassifications

e Reclassified to Regulatory Classifications

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 or
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. A common example of this category includes various
monetary amounts, dates, and so on.

Derived or Transformed Data and Reclassifications

OFSDF Interface with Lombard Risk for OFS AGILE RP EBA requires specific hierarchies and data to be
transformed and reclassified to regulator specific values.

Table 3: Data Transformation Example

Source Hierarchy Target Hierarchy

Maturity Date As-of-Date DIM EBA Remaining Maturity

This rule uses the bank-specific data coming at the account level, such as the maturity date. The
difference between the maturity date and the as-of-date is computed to arrive at the remaining maturity
band. However, these values are bank-specific and must be converted or reclassified to a regulatory
specific set of values such as DIM EBA Remaining Maturity Band as mentioned earlier.
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4.1.5.3

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

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

Other transformations include various bands such as delinquency band, loan purpose, and so on.

Reclassified to Regulatory Classifications
After transformation, the regulatory data is reclassified as follows.

Table 4: Data Reclassification Example 1

Source Attribute Interim Target Target
DIM PRODUCT Withdrawable Reserve DIM STANDARD PRODUCT | DIM REG PRODUCT
Checking Accounts =N CASA Current Accounts

Table 5: Data Reclassification Example 2

FCT REG ACCOUNT SUMMARY

Account Number REG PROD Classification Remaining Maturity Band Delinquency Band
1 OTHER TERM LOAN 1 3

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

e Regulatory Product Classification
e Regulatory Instrument Classification

e Trading Account Book Type Classification
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The additional transformations that are performed are:

e Remaining Time to Maturity Band

e Regulatory Delinquency Band

Within reclassification rules, few rules where the source is customer-specific values. In such cases, these rules must be validated and updated as

required by you because the ready-to-use rule can differ from what you have. Such rules are very few and restricted to the following:

1. Standard Product Type Reclassification

Standard Party Type Reclassification

Standard Mitigant Type Reclassification

2
3
4. Regulatory Industry Reclassification
5

Regulatory Credit Status Reclassification

6. Regulatory Loan Purpose Reclassification

AnaCredit Reclassification Rules are as follows:

Table 6: AnaCredit Reclassification Rules

Rule Name

Source Table

Source Column

Target Table

Target Column

Standard Product Reclass -

FCT_REG_ACCOUNT_

FCT_REG_ACCOUNT_SU

N_STANDARD_PROD

1 DIM_PRODUCT_TYPE to CUSTOM N_PROD_TYPE_SKEY
DIM_STANDARD, PRODUCT _TYPE SUMMARY MMARY UCT_TYPE_SKEY
FCT_REG_ACCOUNT_ FCT_REG_ACCOUNT_SU
SUMMARY N_PARTY_TYPE_SKEY MMARY
Standard Party Reclass —
2 DIM_PARTY_TYPE to CUSTOM [Party granule] [Party granule] FCT_REG_ACCT_JOINT_ | N_STANDARD_PARTY

DIM_STANDARD_PARTY_TYPE

DIM_PARTY

V_PARTY_TYPE

LIABILITY

[Joint Liability granule]
DIM_PARTY

[Joint Liability granule]
V_PARTY_TYPE

FCT_REG_PARTY_DETAI
LS

_TYPE_SKEY
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Standard Mitigant Reclass —

N_MITIGANT_TYPE_SKE

N_STD_MITIGANT_

3 DIM_MITIGANT_TYPE to CUSTOM | FCT_MITIGANTS FCT_MITIGANTS
DIM_STD_MITIGANT_TYPE Y TYPE_SKEY
Encumbrance Source - FCT_COMMON_ACCO | N_ENCUMBRANCE_SOU | FCT_REG_ANAC_INST_A | N_REG_ENCUMB_

4 DIM_REG_ENCUMB_SOURCES — CUSTOM | UNT_SUMMARY RCE_SKEY CCT_FIN_DS SRC_SKEY
DIM_ENCUMBRANCE_SOURCES - - - = —

Legal Proceeding Status —

c DIM_REG_LEGAL_PROCEDING_ cUsTom | FCT-REG_PARTY_DET | N_LEGAL_PROCEEDING | FCT_REG_ANAC_CNTRP | N_REG_LEGAL_PROC
STATUS - AILS _STS_SKEY RTY_REF_DS EDING_STS_SKEY
DIM_LEGAL_PROCEDING_STATUS
Type of Protection Value -

6 DIM_REG_PROTECTION_VALUE_ | CUSTOM | FCT_MITIGANTS \C/)T\IT\\(/I?AEL_UOEF -PROTECTI ECDT-DZEG-ANC-PRTN—R \N/;FELEJGE-T?((;; ESCQEY
TYPE - FCT_MITIGANTS - - - -
Forbearance Status —

. FCT_REG_ACCOUNT_SUMMARY - | _ . | FCT_COMMON_ACCO | N_FORBORNE_STATUS_ | FCT_REG_ANAC_INST_A | N_REG_FORBORNE_S
FCT_COMMON_ACCOUNT_SUMM UNT_SUMMARY SKEY CCT_FIN_DS TATUS_SKEY
ARY
Account Purpose -

8 DIM_REG. ACCOUNT_PURPOSE - | CUSTOM E%TI__CS%I\[\/:] I\I\/I/lili;l\_(ACCO NS_I?ECYCOUNT_PU RPOSE Eg_FFelE,\lG_DASNAc_lNST_A lglERSEISE\,;-\CCT_PU RPO
DIM_ACCOUNT_PURPOSE - - - = -

Industry Type —

9 DIM_REG_INDUSTRY - CUSTOM | DIM_PARTY V_INDUSTRY_CODE ;ﬂ-ﬁgﬁ-ggmc-mmp E‘;REG-'NDUSTRY-SK
DIM_INDUSTRY - =
Organization Constituent Type - V_ORG_CONSTITUENT_ | FCT_REG_ANAC_CNTRP | N_REG_ORG_CONST

10 DIM_REG_ORG_CONSTITUTENT_ | CUSTOM | DIM_PARTY VPE " | RIY REF DS~ TYPE SKEY -
TYPE - DIM_PARTY - =
Securitization Type-

FCT_COMMON_ACCO | N_SECURITIZATION_TY | FCT_REG_ANAC_INST_A | N_REG_SECURITIZATI

" DIM_REG_SECURITIZATION_TYPE | CUSTOM UNT_SUMMARY PE_SKEY CCT_FIN_DS ON_TYPE_SKEY
(CUSTOM)

Accounting Classification —
12 DIM_REG_ACCT_CLASSIFICATION gg; -OF- 1 _ — — —

- DIM_HOLDING_TYPE
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Default Status -
DIM_REG_DEFAULT_STATUS -

13 FCT_PARTY_DETAILS and gg; -OF- — — —
FCT_COMMON_ACCOUNT_SUMM
ARY
Enterprise Classification —

14 DIM_REG_ENTPRISE_CLASSIFICTI OUT-OF- . . .
ON - DIM_PARTY and BOX
FCT_PARTY_FINANCIAL_DETAIL
Interest Rate Reset Frequency —

15 | DIM_REG_FREQUENCY_TYPE - OUT-OF- . . .
FCT_COMMON_ACCOUNT_SUMM | BOX
ARY
Payment Frequency -

16 | FCT_REG_ACCOUNT_SUMMARY - | OUT-OF- . . .
FCT_COMMON_ACCOUNT_SUMM | BOX
ARY
Amortization Type -

17 DIM_REG_AMORTIZATION_TYPE - gg; -OF- — — —
DIM_AMORTIZATION_TYPE
Regulatory Product type — OUT-OF-

18 FCT_REG_ACCOUNT_SUMMARY - BOX — — —
DIM_STANDARD_PRODUCT_TYPE
Protection Valuation Method - OUT-OF-

19 DIM_REG_VALUATION_METHOD - BOX — — —
DIM_VALUATION_METHOD
Institutional Sector -

20 DIM_REG_PARTY_TYPE - (B)g; -OF- — — —
DIM_STANDARD_PARTY_TYPE
Credit Status —

21 DIM_REG_CREDIT_STATUS - (B)g; -OF- — — —

DIM_CREDIT_STATUS
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Mitigant Type -
22| DIM_REG_MITIGANT_TYPE - et P _ _ _
DIM_STD_MITIGANT_TYPE
23 GL Account to Reporting Line OUT-OF- . . _ B
Mapper Maintenance BOX

Table 7: FINEREP and COREP Reclassification Rules

Rule Name

Standard Product Type
Reclass —
DIM_PRODUCT_TYPE to
DIM_STANDARD_PROD
UCT_TYPE

Rule
Type

CUSTOM

Source Table

FCT_REG_ACCOUNT_SUMM
ARY

Source Column

N_PROD_TYPE_SKEY

Target Table

FCT_REG_ACCOUNT_SUMM
ARY

Target Column

N_STANDARD_PRODUCT_T
YPE_SKEY

Standard Party type
Reclass

DIM_PARTY_TYPE to
DIM_STANDARD_PARTY

_TYPE

CUSTOM

FCT_REG_ACCOUNT_SUMM
ARY

N_PARTY_TYPE_SKEY

FCT_REG_ACCOUNT_SUMM
ARY

N_STANDARD_PARTY_TYP
E_SKEY

Standard Mitigant
Reclass —
DIM_MITIGANT_TYPE to
DIM_STD_MITIGANT_TY
PE

CUSTOM

FCT_MITIGANTS

N_MITIGANT_TYPE_SKE
Y

FCT_MITIGANTS

N_STD_MITIGANT_
TYPE_SKEY

Encumbrance Source -
DIM_REG_ENCUMB_SOU
RCES -
DIM_ENCUMBRANCE_S
OURCES

CUSTOM

FCT_COMMON_ACCOUNT_
SUMMARY

N_ENCUMBRANCE_SOU
RCE_SKEY

FCT_REG_ACCOUNT_SUMM
ARY

N_REG_ENCUMB_SRC_SKE
Y

Issuer Type —

CUSTOM

FCT_COMMON_ACCOUNT_
SUMMARY

N_ISSUER_TYPE_SKEY

FCT_COMMON_ACCOUNT_
SUMMARY

N_STANDARD_ISSUER_TYP
E_SKEY
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DIM_ISSUER_TYPE to
DIM_STANDARD_PARTY
_TYPE

Valuation Method -
DIM_VALUATION_METH

N_VALUATION_METHOD

N_REG_VALUATION_METH

6 OD to CUSTOM | FCT_FIXED_ASSETS FCT_REG_FIXED_ASSETS
DIM_REG_VALUATION_ —SKEY OD_SKEY
METHOD
Fixed Asset Code -
DIM_FIXED_ASSETS to
7 DIM_REG_FIXED_ASSET CUSTOM | FCT_FIXED_ASSETS N_FIXED_ASSET_SKEY FCT_REG_FIXED_ASSETS N_REG_FIXED_ASSET_SKEY
S
Hedge Type - FCT_COMMON_ACCOUNT FCT_REG_HEDGE_SUMMAR
8 DIM_HEDGE_TYPE to CUSTOM SUM_M ARY - — | N_HEDGE_TYPE_SKEY v - - — N_REG_HEDGE_TYPE_SKEY
DIM_REG_HEDGE_TYPE
Industry Type -
FCT_COMMON_ACCOUNT_ | N_D_CUST_INDUSTRY_S | FCT_REG_ACCOUNT_SUMM | N_CUST_REG_INDUSTRY_S
9 DIM_REG_INDUSTRY - CUSTOM SUMMARY KEY ARY KEY
DIM_INDUSTRY
Party Relationship Type -
DIM_PARTY_RELATIONS
- - N_RELATIONSHIP_TYPE_ | FCT_PARTY _ N_REG_RELATIONSHIP_TY
10 HIP_TYPE to CUSTOM | FCT_ENTITY_PARENT_INFO SKEY PARTY_RELATIONSHIP PE_SKEY
DIM_REG_PARTY_RELAT
IONSHIP_TYPE
Consolidation Approach
1 DIM_CONSOLIDATION_ CUSTOM FCT_LEGAL_ENTITY_CNSLD | N_CONSL_APPROACH_S | FCT_LEGAL_ENTITY_CNSLD | N_REG_CONSL_APPROACH

APPROACH to
DIM__REG_CONSOLIDAT
ION_APPROACH

TN_MAP

KEY

TN_MAP

_SKEY
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Accounting Classification

12 DIM_REG_ACCT_CLASSI gg)T('OF' — — — —
FICATION -
DIM_HOLDING_TYPE
Default Status -
DIM_REG_DEFAULT_ST
ATUS -
13 | FCT_PARTY_DETAILS OUT-OF- | _ — — —
BOX
and
FCT_COMMON_ACCOU
NT_SUMMARY
Regulatory Product type
14 FCT_REG_ACCOUNT_SU | OUT-OF- | . . .
MMARY - BOX
DIM_STANDARD_PROD
UCT_TYPE
Credit Status —
15 DIM_REG_CREDIT_STAT | OUT-OF- | . . .
us - BOX
DIM_CREDIT_STATUS
Mitigant Type -
DIM_REG_MITIGANT_TY OUT-OF-
16 PE - BOX — — — —
DIM_STD_MITIGANT_TY
PE
G_L Account to Reporting OUT-OF-
17 Line Mapper — — — —
. BOX
Maintenance
18 Instrument Standard Custom DIM_INSTRUMENT_CONTR v_issuer_code Fct_Reg_lIssued_Instr_Positi n_standard_party_type_ske

Party Type

ACT

ons y
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DIM_PARTY_TYPE to
DIM_STANDARD_PARTY
_TYPE

19

Immediate Obligor
FCT_REG_ACCOUNT_SI

MMARY.N_IMMEDIATE_
OBLIGOR_SKEY

OUT-OF-
BOX

20

Immediate Obligor
Country

FCT_REG_CAP_ACCT_AS
SET_CLASS.
N_CP_COUNTRY_SKEY

OUT-OF-
BOX

21

Ultimate Obligor Country

FCT_REG_CAP_ACCT_AS
SET_CLASS.
N_ULTIMAT_PARENT_C
OUNTRY_SKEY

OUT-OF-
BOX

22

Securities Guarantor
Reclass —
DIM_REG_PARTY_TYPE.
V_REG_PARTY_CD

CUSTOM

FCT_COMMON_ACCOUNT_
SUMMARY

N_SECURITIES_GUARAN
TOR_SKEY

FCT_REG_ACCOUNT_SUMM
ARY

N_REG_SEC_GUARANTOR_
TYPE_SKEY

23

Constituted Form
Reclass —

DIM_REG_CONSTITUTE
D_FORM.
V_REG_CONSTITUTED_F
ORM_CODE

CUSTOM

FCT_LEGAL_ENTITY_DETAI
LS

N_CONSTITUED_FORM_

SKEY

FCT_LEGAL_ENTITY_DETAI
LS

N_REG_CONSTITUTED_FOR
M_SKEY

24

Entity Type Reclass -
DIM_REG_ENTITY_TYPE.

V_REG_ENTITY_TYPE_C
ODE

CUSTOM

FCT_LEGAL_ENTITY_DETAI
LS

N_ENTITY_TYPE_SKEY

FCT_LEGAL_ENTITY_DETAI
LS

N_REG_ENTITY_TYPE_SKE
Y

25

Standard Issuer Type
Reclass -

CUSTOM

DIM_INSTRUMENT_CONTR
ACT

V_ISSUER_CODE

FCT_REG_ISSUED_INSTR_P
OSITIONS

N_STANDARD_PARTY_TYP
E_SKEY
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_TYPE.V_STANDARD_PA

DIM_STANDARD_PARTY

RTY_TYPE_CODE

26

Reg Portfolio
Classification
DIM_REG_FIN_PORTFOL gg;'OF' —
IO_TYPE.v_reg_fin_portf
olio_type_cd

See Business Metadata for details on these reclassifications.
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4.1.7

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 include 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 or schemas within the
processing area.

The processing area tables or 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.

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. This is mostly due to processing measures such as Fair
Value, Risk-Weighted Assets, and so on.

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
the box T2Ts 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 implementations use cases in the
regulatory reporting space where the customer cannot have licensed any of the 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 highlights some of the guidelines
that the customer can consider when designing a data flow for such a use case.

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 64



REGULATORY REPORTING SOLUTION DATA FLOW
DATA PREPARATION

4.1.8.1

e 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 the 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, the
customs data flow design must 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 the DIM_RUN table.

e 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 key for a given value of
the 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 refers
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 the 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
following options to maintain consistency in terms of data lineage in Metadata browser as the configured
metadata can be made available in the meta-model through 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
Topics:
= DIH Connectors
= Data Mapping (T2T)
» Data File Mapping (Flat File to RDBMS Target - F2T)

DIH Connectors

If you have a licensed DIH to source the data from the external systems into OFSAA, a DIH connector is the
recommended approach to load the data into results. The Source data could either reside in a relational
structure or a file structure. The mappings maintained in DIH are logical and they abstract the physical
references including the Dimensional lookups seamlessly without the need for any additional join or
configuration.

See the Data Integration Hub (DIH) User Guide, for more information about loading the data into a result
area table.
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Figure 53: DIH Connectors
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4.1.8.2 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 the Oracle
database. Dimensional lookups must be handled via the T2T’s join condition and expressions. See the
OFSAAI User Guide for more details on configuring a T2T.
4.1.8.3 Data File Mapping (Flat File to RDBMS Target - F2T)
If the source data is available in file structures, the OFSAA F2T component can be used to bring the data in
the OFSAA ecosystem. As lookups cannot be configured in an F2T, this component must be used in
conjunction with the 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. This is the least recommended approach as there is a need for interim table structure in the
data model and involves multiple data hops that add to the overhead.
See the OFSAAI User Guide, for more details on configuring an F2T.
4.1.9 FSDF Entity Information

The FSDF entity information is given in the Dimension Tables and Data Elements documents available on
the MOS page.

OFS Regulatory Reporting for European Banking Authority - Dimension Tables <release version>
OFS Regulatory Reporting for European Banking Authority - Data Elements <release version>

e Setup Table Configuration

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 66


https://docs.oracle.com/cd/F29631_01/PDF/8.1.0.x/8.1.0.0.0/OFSAAI_User_Guide_8.1.0.0.0.pdf
https://docs.oracle.com/cd/F29631_01/PDF/8.1.0.x/8.1.0.0.0/OFSAAI_User_Guide_8.1.0.0.0.pdf
https://mosemp.us.oracle.com/epmos/faces/DocumentDisplay?_afrLoop=282217255268875&id=2282233.1&_afrWindowMode=0&_adf.ctrl-state=16nokgm82m_165

REGULATORY REPORTING SOLUTION DATA FLOW
DATA PREPARATION

4.1.10

Fact Tables or Entities

For all tables with data flow type tagged as a Processing, it is recommended that you map data directly to
the result area if the processing application is not part of the OFSAA product suite. For example, Basel
computations, RWA Numbers, and Capital Ratio are taken from the processing area which is populated by
OFSAA or other Basel applications.

For processed tables, you can look for the following options:
e OFSAA Data Integration Hub (DIH) product
e Flat File
e Table-to-Table Transformation with the source being processing application

The list of processing output tables are available in the OFS Regulatory Reporting for European Banking
Authority - Data Elements <release version> document in the MOS page.

You must provide inputs to the following tables based on the data tables available in the OFS AGILE RP
EBA.

Table 8: Fact Seeded Tables or Entities

SI. No. Seeded Table Table/Entity Logical Table/Entity Description
Name

1 FCT_IFRS_ACCOUNT_SUMMARY Fact IFRS Account This table holds the measures
Summary related to the account that are

computed by IFRS application.

2 FCT_MGMT_REPORTING Fact Management This table stores management
Reporting reporting data related to
organization and product
profitability/income
statement/balance sheet.

3 FCT_REG_MARKET_RISK_EXPOSURES | Fact Regulatory Market | This table stores Basel Processing
Risk Exposures output for Market Risk Exposures
for Regulatory Reporting.

4 FCT_HEDGED_ACCT_MAP Fact Hedged Account This table stores the mapping
Map between the account which is the
hedged item and the Hedge ID.
5 FCT_REG_HEDGE_SUMMARY Fact Regulatory Hedge | This table stores the summary of
Summary hedged portfolio set which

includes an effective and
ineffective portion of gain and
loss, hedged notion amount, IRC
used, and so on.

6 FCT_REG_CAP_COUNTERPARTY_CVA | Fact Regulatory Capital | This table stores the counterparty
Counterparty Credit level measures to be reported for
Valuation Adjustment credit valuation adjustment as
per the regulatory calculations.
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4.1.11

Setup Table Configuration

You must complete the following Setup Configuration Settings before executing the AGILE RP EBA Run.
There are certain configuration values that you must enter in the following setup table, which is used for
certain aspects of the report generation.

Enter the data in the FSI_REGREPORTING_PARAM table and complete the setup for the Reporting Value
of the parameters mentioned in the following table:

Table 9: Setup Table1 Configuration

Report V_REG_REPORTING_PARA V_REG_REPORTING_PARAM_ Requirement

M VAL

Cco9 CRGB_THRESHOLDLIMIT Either Y or N The threshold condition referred to
in Article 5 (a) (4) is met if 10% or
more of a firm's original exposures
are in "non-domestic" countries.

If the threshold is met, the firm is
required to submit a "Total" sheet as
well as a sheet per country.

If the threshold is not met, the firm is

now only required to submit a
"Total" sheet.

Therefore, based on the situation the
client is expected to either give Y or

N.
F19 FINREP_REPORTNG_DATE Date in 'DD-MON-YYYY". For The reporting date for which the
example: 30-JUN-2019 FINREP reporting is currently being

processed has to be given so that
performing exposures, which exited
from NPE in the last 12 months, can
be calculated (CO50 of the report).

co2 RES_HIGHER_RW Percentage. For e.g. if its 150% R242 - Due to stricter prudential

then 1.5 should be given requirement of Art. 124, if for IRB
exposures belonging to Residential
immovable property a higher risk
weight has been used, the
percentage above which it would
become eligible for this row has to be

given.
Cco2 COM_HIGHER_RW Percentage. For e.g. if its 150% R242 - Due to stricter prudential
then 1.5 should be given requirement of Art. 124, if for IRB

exposures belonging to Commercial
immovable property a higher risk
weight has been used, the
percentage above which it would
become eligible for this row has to be
given.
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Report V_REG_REPORTING_PARA V_REG_REPORTING_PARAM_ Requirement

M VAL

C34.1 EXP_APP_METHOD_FLG Either Y or N Institutions that exceed the
thresholds to use a simplified
approach for counter-party credit
risk but which are still using one of
them on the basis of Article 273a(4)
CRR indicates (with Yes/No) whether
they meet all the conditions of that
article.

Cc40 CB_EXP_EXCL_DATE_FLG Either Y or N The daily average total value of the
institution’s exposures to its central
bank, calculated over the full reserve
maintenance period of the central
bank just preceding the date referred
to in point (c) of Article 429a(5) CRR,
that are eligible to be excluded in
accordance with point (n) of Article
429a(1) CRR. The institutions, which
get the approval for such exclusions,
indicates as Y for the quarter end
reporting date.

C48 LR_REPORTNG_DATE 01-JAN-1000 Reporting date has to be given in
mentioned format, which is used to
calculate a 90-day average for SFT

exposures.
C34.01 | CCR_REPORTING_DATE 01-JAN-1000 Reporting date must be given in the
specified format.
C34.01 | EXP_APP_METHOD_FLG Y Institutions that exceed the

thresholds to use a simplified
approach for counterparty credit
risk, but which are still using one of
them on the basis of Article 273a(4)
CRR, shall indicate (with Yes/No)
whether they meet all the conditions
of that article.
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Report V_REG_REPORTING_PARA V_REG_REPORTING_PARAM_ Requirement

M VAL

C33 C33_THRESHHLD_ART6 Either Bor C The solution includes a new
threshold ‘C33_THRESHHLD_ART®’
in the table FSI_REPROTING_PARAM
with two possible values - ‘B’ and ‘C'.

e When ‘B’ is populated, the
solution will generate multiple
pages with one for total (all
countries) and others for one
per country breakdown. This is
as per Article 6(3) (b).

e When ‘C'is populated, the
solution will generate two-page
instance that is, one for total (all
countries) and another for
Domestic (General Govt
exposures to Obligor which isin
the same country as the
Reporting Entity). This is to
satisfy the condition specified in
Article 6(3) ( c).

Enter the data in the FSI_SETUP_ASSETCLASS_APPROACH table and complete the setup for the reporting
value of the parameters mentioned in the following table:

Table 10: Setup Table2 Configuration

Report Column Requirement

co7 FIC_MIS_DATE Reporting Date

co7 V_JURISDICTION_CODE EBA

co7 V_BASEL_ASSET_CLASS_C The Asset Class for which the
ODE permanent partial standardized

approach or sequential IRB approach
has been used. The Asset Class
codes are referred from
DIM_BASEL_ASSET_CLASS table

co7 V_APPROACH The approach for which the
permanent partial standardized
approach or sequential IRB approach
has been used. The methodology
codes are referred from
DIM_BASEL_METHODOLOGY table

co7 F_PERMANENT_PARTIAL_S | Y/N
TD_APP
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4.2.1

Report Column Requirement

co7 F_SEQUENTIAL_IRB_APPRO | Y/N
ACH

Basel Processing to EBA Results Integration

This section provides information about Basel Processing to EBA Results Integration in the Oracle
Financial Services Data Foundation application and step-by-step instructions to use this section.

Topics:

e OQverview of Basel Processing to EBA Results Integration Tables

e Overview of Basel Processing to EBA Results Integration

e Executing the BASEL Processing to EBA Results Integration T2Ts

e BASEL Processing to EBA Results Integration Results T2Ts

Overview of Basel Processing to EBA Results Integration Tables

As part of Basel processing to EBA results integration, EBA tables are loaded from Basel Processing tables
using Table to Table (T2T) component of Oracle Financial Services Analytical Applications Infrastructure
(OFSAAI) framework. Following are the Results Tables that stores integrated results:

e FCT_REG_CP_CAPITAL_SUMMARY

e FCT_REG_CAP_ACCOUNT_SUMMARY

e FCT_REG_ACCT_MITIGANT_MAPPING
e FCT_MITIGANT_REG_CAPITAL

e FCT_REG_SEC_POOL_SUMMARY

e FCT_REG_OR_CAPITAL_SUMMARY

e FCT_REG_MARKET_RISK_EXPOSURES

e FCT_REG_LE_CAPITAL_SUMMARY

e FCT_REG_LARGE_EXP_CP_LIMITS

e FCT_REG_CAP_POOL_SUMMARY

e FCT_REG_CAP_PLCD_COLL_SUMMARY
e FCT_REG_CAP_CREDIT_LINE_SUMMRY
e FCT_REG_CAP_ASSET_SOLD_SUMMARY
e FCT_MR_VAR_SUMMARY

e FCT_MR_VAR_PORTFOLIO_SUMMARY
e FCT_MR_CAPITAL_SUMMARY

e FCT_FORECAST_REG_CAP_SUMMARY
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e FCT_MARKET_RISK_REPORTING

e FCT_REG_POOL_MITIGANT_MAP

e FCT_REG_CAP_ACCOUNT_SUMMARY
e FCT_MR_CAPITAL_SUMMARY

e FCT_REG_ACCT_MITIGANT_MAPPING
e FCT_MITIGANT_REG_CAPITAL

e FCT_REG_POOL_MITIGANT_MAP

e FCT_MARKET_RISK_REPORTING

As part of Basel processing results to EBA integration, EBA is packaging the aforementioned T2Ts. These
are optional T2Ts that are deployed only when OFS_CAP_ADQ_PACK is installed.

4.2.2

Overview of Basel Processing to EBA Results Integration

Table-to-Table seeded definitions are provided for loading data into the target tables:

Table 11: Table-to-Table Seeded Definitions

Sl. No. Source Table Name

Target Table Name T2T Definition Name
1 FCT_CCP_DETAILS FCT_REG_CP_CAPITAL_SUMM | T2T_FRCCS_FCT_CCP_DETAIL
ARY S
2 FSI_CAP_SFT_EXPOSURES FCT_REG_CAP_ACCOUNT_SU | T2T_FRCAS_FSI_CAP_SFT_EXP
MMARY OSURES
3 FSI_CAP_INVESTMENT_EXPOS | FCT_REG_CAP_ACCOUNT_SU | T2T_FRCAS_FSI_CAP_INVEST
URES MMARY MENT_EXPOSURES
4 FSI_CAP_DERIVATIVES FCT_REG_CAP_ACCOUNT_SU | T2T_FRCAS_FSI_CAP_DERIVAT
MMARY IVES
5 FSI_CAP_BANKING_EXPOSURES | FCT_REG_CAP_ACCOUNT_SU | T2T_FRCAS_FSI_CAP_BANKIN
MMARY G_EXPOSURES
6 FSI_CAP_EXP_MITIGANT_MAPP | FCT_REG_ACCT_MITIGANT_M | T2T_FRAMM_NET_POOL_EXP_
ING APPING MITIGANT_MAP
7 FSI_CAP_SUB_EXPOSURES FCT_REG_ACCT_MITIGANT_M | T2T_FRAMM_FSI_CAP_SUB_EX
APPING POSURES
8 FSI_CAP_MITIGANTS FCT_MITIGANT_REG_CAPITAL | T2T_FMRC_FSI_CAP_MITIGAN
TS
9 FCT_SECURITIZATION_POOL FCT_REG_SEC_POOL_SUMMA | T2T_FCT_REG_SEC_POOL_SU
RY MMARY
10 FCT_OPS_RISK_DATA FCT_REG_OR_CAPITAL_SUMM | T2T_FCT_REG_OR_CAPITAL_S
ARY UMMARY
1 FCT_MARKET_RISK_EXPOSURE | FCT_REG_MARKET_RISK_EXP | T2T_FCT_REG_MARKET_RISK_
S OSURES EXPOSURES
12 FCT_STANDARD_ACCT_HEAD FCT_REG_LE_CAPITAL_SUMM | T2T_FCT_REG_LE_CAPITAL_S
ARY UMMARY
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13

Source Table Name

FCT_PARTY_GROUP_LARGE_EX

Target Table Name

FCT_REG_LARGE_EXP_CP_LIM

T2T Definition Name

T2T_FCT_REG_LARGE_EXP_CP

POSURE ITS _LIMITS
14 FCT_COUNTERPARTY_EXPOSU | FCT_REG_CP_CAPITAL_SUMM | T2T_FCT_REG_CP_CAPITAL_S
RE ARY UMMARY
15 FSI_CAP_NETTABLE_POOL FCT_REG_CAP_POOL_SUMMA | T2T_FCT_REG_CAP_POOL_SU
RY MMARY
16 FSI_PLACED_COLLATERAL FCT_REG_CAP_PLCD_COLL_S | T2T_FCT_REG_CAP_PLCD_COL
UMMARY L_SUMMARY
17 FSI_CAP_INVESTMENT_EXPOS FCT_REG_CAP_ACCOUNT_SU T2T_FCT_REG_CAP_FIXED_AS
URES MMARY ST_SUMMARY
18 FSI_CAP_BANKING_EXPOSURES | FCT_REG_CAP_CREDIT_LINE_S | T2T_FCT_REG_CAP_CREDIT_LI
UMMRY NE_SUMMRY
19 FSI_CAP_BANKING_EXPOSURES | FCT_REG_CAP_ASSET_SOLD_S | T2T_FCT_REG_CAP_ASSET_SO
UMMARY LD_SUMMARY
20 FCT_MR_VAR_SUMMARY_DAT | FCT_MR_VAR_SUMMARY T2T_FCT_MR_VAR_SUMMARY
A
21 FCT_MR_VAR_SUMMARY_DAT | FCT_MR_VAR_PORTFOLIO_SU | T2T_FCT_MR_VAR_PORTFOLI
A MMARY O_SUMMARY
22 FCT_MARKET_RISK_IR_CAPITAL | FCT_MR_CAPITAL_SUMMARY | T2T_FCT_MR_CAPITAL_SUMM
ARY_FMRIRC
23 FCT_MARKET_RISK_FOREX_CA | FCT_MR_CAPITAL_SUMMARY | T2T_FCT_MR_CAPITAL_SUMM
PITAL ARY_FMRFRXC
24 FCT_MARKET_RISK_EQ_CAPITA | FCT_MR_CAPITAL_SUMMARY | T2T_FCT_MR_CAPITAL_SUMM
L ARY_FMREQC
25 FCT_MARKET_RISK_COM_CAPI | FCT_MR_CAPITAL_SUMMARY | T2T_FCT_MR_CAPITAL_SUMM
TAL ARY_FMRCC
26 FSI_FORECAST_RWA FCT_FORECAST_REG_CAP_SU | T2T_FCT_FORECAST_REG_CA
MMARY P_SUMMARY
27 FCT_MARKET_RISK_CAPITAL FCT_MARKET_RISK_REPORTIN | MKT_RISK_REPORTING_POP_I
G R
28 FSI_CAP_SUB_EXPOSURES FCT_REG_POOL_MITIGANT_M | T2T_FRPMM_FSI_CAP_SUB_EX
AP POSURES
29 FCT_NON_SEC_EXPOSURES FSI_CAP_EXPOSURES_POST_C | T2T_FSI_CAP_EXPOSURES_PO
RM ST_CRM
30 FCT_NON_SEC_EXPOSURES FCT_REG_CAP_ACCOUNT_SU T2T_FMRC_UNCOV_FSI_CAP_S

MMARY

UB_EXPOSURES

31

FCT_MARKET_RISK_EXPOSURE
S

FCT_REG_CAP_ACCOUNT_SU
MMARY

T2T_FSI_CAP_ACCT_ASSET_CL
ASS_FCT_REG_CAP_ASSET_CL
ASS
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4.2.3

Executing the BASEL Processing to EBA Results Integration T2Ts

For Basel - EBA integration, you must have EBA and Basel installed on the same INFODOM. Also, you
must ensure that EBA and Basel are running the same version.

There are two ways to integrate Basel and EBA:

1.

Creating Integrated Run at Implementation Site: During implementation, you can merge the
tasks of both BASEL and EBA and create an integrated Run to execute each time. The processes
inside Run should be ordered as Basel first, then EBA, and finally the Basel - EBA Integration
process. In this Run, the Basel processing area and the EBA results area tables must have the same
Run SKEY across all tables.

For BASEL - EBA Integration Run, please use the Process Execution Summary screen as the Request
Report Flag, Override Report Flag, and Approve Report Flag options are not available in the Basel
Run Management Screen to enable the Reporting Flag.

Using approved Basel Run Execution ID in EBA Run: In this case, you can use the ready-to-use
Basel Run as-is for execution. After the execution, if the values are correct, you can execute the
ready-to-use EBA Run by selecting the required Basel Run SKEY from the Run Execution Parameter
screen. In this case, the Basel processing area has one RUN SKEY and for the same data, EBA has a
different RUN SKEY in EBA results area tables, where the data is getting reported. Sample report
generation is as follows:

a. Login to Oracle Financial Services Analytical Applications interface with your credentials.

b. Navigate to Regulatory Reporting for European Banking Authority, select Operations, and
then select Process Modeller.

c. Select a Run and click Execute Run.
d. The Run Details and Run Execution Parameters window is displayed.

e. Enter the Run Name and Run Execution Description. The Basel Run Execution Identifier and
FIC MIS Date is auto-populated from the Basel Run report used.

f. Click OK.

Resave Hierarchy HFSDF004 (EBA - Basel Run Execution Identifier for Run) after Basel execution
for getting values in this Basel Run Execution Identifier.
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Figure 54: Basel Metadata Resave Screen

Metadata Resave
Metadata Resave
Metadata Details

Information Domain  FSDFINFO
® Hierarchy Derived Entity
Available Metadata Selected Metadata

A Group Structure Country ID - EHRR5048
A Group Structure Entity code - EHRR5045
A Group Structure Entity name - EHRR5048
A Group Structure Entry date - EHRR5047
A Group Structure LEI cade - EHRR5044

A Holding Entity LE| code - EHRR5053

A Holding Entity Name - EHRR5055

A Holding Entity code - EHRR5054 <
ANA Party Role - EHRR7513

ANAC Balance Recog Ind - EHRR7402

ANAC Balance Recog Ind Desc - EHRR7401 €«
ANAC Collective Flag - EHRR7409
ANAC Collective Flag Desc - EHRR7408
ANAC Contract Identifier - EHRR7403
" ftian Memee.rlo FmRTan

Save Reset

3. Select only one Basel Run from the Available Hierarchies for the execution and click Save. The
Run Management Summary window is displayed.

4.2.4 BASEL Processing to EBA Results Integration Results T2Ts

T2T definitions can be retrieved as an excel document for reference from the metadata browser of the
Unified Metadata Manager (UMM) component of OFSAAI.

4.3 LRM Processing to EBA Results Integration

This section provides information about LRM Processing to EBA Results Integration in the Oracle Financial
Services Data Foundation application and step-by-step instructions to use this section.

Topics:

e Overview of LRM Processing to EBA Results Integration Tables

e Overview of LRM Processing to EBA Results Integration

e Executing the LRM Processing to EBA Results Integration T2Ts

e LRM Processing to EBA Results Integration Results T2Ts

4.3.1 Overview LRM Processing to EBA Results Integration Tables of

As part of LRM processing to EBA results integration, EBA tables are loaded from LRM Processing tables
using Table to Table (T2T) component of Oracle Financial Services Analytical Applications Infrastructure
(OFSAAI) framework. Following are the Results Tables that stores integrated results:

o FCT_DEP_INS_ACCT_PARTY_DETL
e FCT_DEP_INS_BENEFICIARY_DTL

As part of LRM processing results to EBA integration, EBA is packaging the aforementioned T2Ts. These
are optional T2Ts that are deployed only when OFS_TR_PACK is installed.
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4.3.2

4.3-3

Overview of LRM Processing to EBA Results Integration

Table-to-Table seeded definitions are provided for loading data into the target tables.

Table 12: Table to Table Seeded Definitions

SIl. No. Source Table Name Target Table Name T2T Definition Name

FCT_DEPOSIT_INSURANCE_ | FCT_DEP_INS_ACCT_PARTY_ | T2T_FCT_DEP_INS_ACCT_PARTY_
DETAILS DETL DETL

FCT_DEPOSIT_INSURANCE_ | FCT_DEP_INS_BENEFICIARY | T2T_FCT_DEP_INS_BENEFICIARY_
DETAILS _DTL DTL

Executing the LRM Processing to EBA Results Integration T2Ts

For LRM - EBA integration, you must have EBA and LRM installed on the same INFODOM. There are two
ways to integrate LRM and EBA:

1.

Creating Integrated Run at Implementation Site: During implementation, you can merge the
tasks of both LRM and EBA and create an integrated Run to execute each time. The processes
inside Run should be ordered as LRM first, then EBA, and finally the LRM - EBA Integration process.
In this Run, the LRM processing area and the FSDF results from area tables must have the same
Run SKEY across all tables.

For LRM - EBA Integration Run, please use the Process Execution Summary screen as the Request
Report Flag, Override Report Flag, and Approve Report Flag options are not available in the LRM
Run Management Screen to enable the Reporting Flag.

Using approved LRM Run Execution ID in EBA Run: In this case, you can use the ready-to-use
LRM Run as-is for execution. After the execution, if the values are correct, you can execute the
ready-to-use EBA Run by selecting the required LRM Run SKEY from the Run Execution Parameters
screen. In this case, the LRM processing area has one RUN SKEY and for the same data, EBA has a
different RUN SKEY in FSDF results area tables, where the data is getting reported. Sample report
generation is as follows:

a. Loginto Oracle Financial Services Analytical Applications interface with your credentials.

b. Navigate to Regulatory Reporting for European Banking Authority, select Operations, and
then select Process Modeller.

¢. Select a Run and click Execute Run.
d. The Run Details and Run Execution Parameters window is displayed.

e. Enter the Run Name and Run Execution Description. The LRM Run Execution Identifier and
FIC MIS Date is auto-populated from the LRM Run report used.

f. Click OK.

Resave Hierarchy HFSDF006 (EBA - LRM Run Execution Identifier for Run) after LRM execution for
getting values in this LRM Run Execution Identifier.
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4-3-4

4.4

4.4.1

Figure 55: LRM Metadata Resave Screen

Metadata Resave
Metadata Resave

Metadata Details
Information Domain  FSDFINFO

® Hierarchy Derived Entity
Available Metadata Selected Metadata

FRAS Curr Acc Crdt Limit Flag - HRR7112 -
FRAS Sanctioned Limit - HANAQS1

FRCAS Risk Weight Method Code - HIEB6D17

FSDF Basel Run Execution Identifier for Run - HFSI
FSDF FDIC Run Execution Identifier for Run - HFSC
FSDF GAAP Code for Run - HFSDFOOS

FSDF LLFP Run Execution Identifier for Run - HFSC

<
FSDF Legal Entity Code for Run - HFSDFOO1

FSDF Legal Entity Hierarchy for Run - HFSDF003

FSDF Reporting Currency Code for Run - HFSDFOC &
FV Previous Holding e Code - EHRR5012

Facility Commited flag - HRR1031

Facility Irrecoverable Indicator - HRR195

Failed Trade Flag - EHRR3051 h

Save Reset

3. Select only one LRM Run from the Available Hierarchies for the execution and click Save. The Run
Management Summary window is displayed.
LRM Processing to EBA Results Integration Results T2Ts

T2T definitions can be retrieved as an excel document for reference from the metadata browser of the
Unified Metadata Manager (UMM) component of OFSAAI.

Overview of OFS AGILE RP User Interface

This section provides details to log in to the OFSAA application, view report summary, view schedule
summary, view cells, and map data schedules. It includes:

e Logginginto OFS AGILE RP Ul

e Viewing Report Summary

e Viewing Schedule Summary

¢ Viewing Data Elements

e Viewing Data Elements Summary

¢ Viewing Cell Summary

Logging in to OFS AGILE RP Ul

After the applications are installed and configured, to access the OFS AGILE RP Ul you must log in to the
OFSAAI environment using the OFSAAI login page.

NOTE The built-in security system ensures that you are permitted to
access the window and actions based on the authorization
only.

To access the OFS AGILE RP Ul, follow these steps:
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1. Enter the OFSAAI URL in your browser. The OFSAAI login page is displayed.

Figure 56: OFSAAI Log In

ORACLE Financial Services Analytical Applications

Language US-English v
Password

Version 8.1.0.0.0
Copyright © 1993, 2020, Oracle and/or its affiliates. All rights reserved

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

3. Enter your User ID and Password. When you log into OFSAAI, the OFSAA Applications page is
displayed.

Figure 57: OFSAA Applications Screen

ORAICLE rirancial Services Analytical Applications 9 & @ Gikegiah  »  IBAUSIR v £ B

APPLICATIONS

Financial Services Data Regulatary Reperting
Foundation for European Banking
Apphcatan foe Fnancial !.uﬂmrlt)'

Sarvao Data Foundaton Ragulinsy Raperting for

Euitpias Birikife Authsity

4. Select the Financial Services Data Foundation. The FSDF landing page is displayed.

Figure 58: Financial Services Data Foundation Landing Page

— ORACLE financial services Dats Foundation

Or select the Regulatory Reporting for European Banking Authority. The Regulatory Reporting
for European Banking Authority landing page is displayed.
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Figure 59: Regulatory Reporting for European Banking Authority Page

= ORACLE' regulatory Repoarting for European Banking Authority # & O

5. Select the Navigation Menu in the OFS AGILE RP Ul to access the following windows:
a. Home
b. Data Elements
¢. Metadata Management
i. Dataset
ii.  Build Hierarchy
fii. Measure
iv.  Business Processor
v.  Derived Entity
vi. Reports
d. Metadata Browser
e. Process
i. Process Modeller
ii.  Process Monitor

f. Process Execution Summary

4.4.2 Viewing Report Summary
The Report Summary data comes pre-seeded based on the applications that are installed. The Report

Summary enables you to view all the configured reports for the jurisdiction.

After logging into the OFS AGILE RP Ul, navigate to Metadata Management and select Reports to view
the Reports Summary window.
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Figure 60: Report Summary Screen

Report Summary

Search Configured Reports E =
Fl02 % FI04 % FI07 % FIOg % LEXP %
1 9 2 2 b
Schedules Schedules Scneduies Screciies Scredules
55 3 310 1 207 1 104 1 122 3
Cels Desivad Entitias Cels D Entities Cels Derived Ertities Calg Darived Entities Cals Derived Enttas
Siatemnant of praf or K5 g Gf fnancial assats Dy instrament Firarcial ansets SJuict b0 impainmant that Braakdown of francial fablities Lange Eposutes and Conanimtion Atk
and by counterparty sector ane past due ar imgared
FIOS % FlO& % FI0g % QFRD % Fl14 %
2 2 3 1 1
Schedules Schedules Scnedules Schedies Schedules
67 1 95 1 195 3 420 L 169 2
Cels Derivadl Entitied et Derived Entities Calis Darived Etiies Cals Derfvad Eruities Celd Dérived Enties
Seenkdonn af Loan ang agvances by product Breakd cwn of 10308 a0 30vB7ES 1O Hon- LEan commitsents, inancial guarantess ang OFERATIONAL RIS<: GROSS LOBSES BY Fair it MierBchy: financial imstrum ents 41
fingesial carpanations by NACE oodes atrer coemmitmesis BUSINGSS UNES AND SVENT TYPES IN THE ar kg -
Show More.. 1-15 of 43 itams|

NOTE You can view the summary of all the configured reports in the

The Search Bar helps you to find the required information from the database. You can enter the nearest
matching keywords to search and filter the results by entering information on the search box. You can
search for a Report using either the name or description.

Tile view E or List view

Figure 61: Report Summary Search Bar

= ORACLE Regulatory Reporting for US Federal Reserve

Report Summary

[search Configured Reports E

The Paging option at the bottom right corner allows you to see more reports than the ones currently
displayed on the window.

Figure 62: Report Summary Paging Option

CRSA %
6
Schedules
375 3
Cells Derived Entities

CREDIT AND COUMNTERPARTY CREDIT RISKS
AND FREE DELIVERIES: STANDARDISED
APPROACH TO CAPITAL REQUIREMENTS [CR
A -

| Show More.. 1-15 of 43 items |
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4.4.2.1

Report Information

Each tile or list on the Report Summary window corresponds to one report. For each report, you can view
the report code, report description, number of schedules within the report, the number of configured non-
derived cells, and count of utilized derived entities.

For example, the CRSA report in the tile or list view is displayed as follows:

Figure 63: Report in Tile View

N

rwl
L
=
&

6
Schedules
375 3
Cells Derived Entities

CREDIT AND COUMTERPARTY CREDIT RISKS
AND FREE DELIVERIES: STANDARDISED
APPROACH TO CAPITAL REQUIREMENTS (CR
54 -

Show Mare... 1-15 of 43 items

Figure 64: Report in List View

Report Summary

D COUNTERPARTY CREDIT RISKS AND FREE DELIVERIES
ARDISED APPROACH TO CARITAL RECHUIREME R sA)

Select the Report Code to navigate to the Schedule Summary window.

Figure 65: Report Information

CRSA Q,
6
Schedules
375
Celis Derived Entities

CREDIT AND COUNTERPARTY CREDIT RISKS
AND FREE DELIVERIES: STANDARDISED
APPROACH TO CAPITAL REQUIREMENTS (CR
SA)
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4.4.3 Viewing Schedule Summary

The Schedule Summary window provides the component schedules for the corresponding report. Select

the Report Code in the Report Summary window to navigate to the Schedule Summary window (as shown
in Figure 66).

For example, the Schedule Summary window for the CRSA report is displayed as follows.

Figure 66: Schedule Summary Screen

Schedule Summary for CRSA

PARTY CREDIT RISKS CREDIT AND
5: STAMDARDISED AND FREE
REGUIREMENTS (2 APPROCH T

PARTY CREDIT RISKS CREQIT AND COUN ARTY CREQIT RISKS CREDIT AND
: STANDARDISED AND FREE DEUIVE STANDRRDISED AND FREE [
REQUIREMENTS [C& ABROAIH TO

CREDIT AND I
AN FREE DE|

AFBROGEH TO

ATF CREDNT RISKS
STANDARDISED
IRERENTS (02

EEQUIREMENTS (R A”’.OAC'I_TO

NOTE You can view the summary of all the configured reports in the

Tile view E or List view

The Search Bar helps you to find the required information from the database. You can enter the nearest
matching keywords to search and filter the results by entering information on the search box. You can
search for a Schedule using either the name or description.

The Paging option (Figure 67) at the bottom right corner allows you to see more reports than the ones
currently displayed on the window.

NOTE mh
Select the ™™ icon on the top right corner to return to the

Report Summary window.

4.4.3.1  Schedule Information

Each tile or list on the Schedule Summary window corresponds to one schedule under the report. For each
schedule, you can view the schedule code and the description, the number of configured non-derived cells
for the schedule and the count of utilized derived entities.

For example, the Schedule Page3 tile is displayed as follows. Select the Schedule Code to navigate to the
Cell Information window.
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Figure 67: Schedule Information

CREDIT AND COUNTERPARTY CREDIT RISKS
AND FREE DELIVERIES: STANDARDISED
APPROACH TO CAPITAL REQUIREMENTS {CR

Viewing Data Elements

Each tile or list on the Report Summary window corresponds to one report. For each report, you can view
the report code, report description, number of schedules within the report, the number of configured non-

derived cells, and count of utilized derived entities.

Figure 68: Report Information

S,

SA)

CREDIT AND COUNTERPARTY CREDIT RISKS
AND FREE DELIVERIES: STANDARDISED
APPROACH TO CAPITAL REQUIREMENTS [CR

Click the chain icon on the right top corner to display the data elements for the respective item. The

data elements view option is available at the report schedule and cell level.
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Figure 69: Data Elements Screen

Data Elements for CRSA

No Entity Selected
h ¢ ik P4 Schedules | Cell
Filter Mo Entity Selected Erport Show All Elemests
Attribate
Entity Attribute Definition Application Element Type List of Values Table
Fact Mitigant Regulatory Ca...  Extraction Date Surrogate Key  This attribute stores the dat..  BASEL Regulatory Capital Processing Output FCT_MITIGA
Fact Mitigant Regulatory Ca...  Mitigant Surrogate Key Stores a unigue key to repre..  BASEL Regulatory Capital Processing Output FCT_MITIGA
Fact Mitigant Regulatory Ca..  Run Surrogate Key Run Surrogate Key BASEL Regulatary Capital Processing Output FCT_MITIGA.
Fact Mitigant Regulatory Ca.,  Standard Asset Class Surrog..  Surrogate Key pertaining to ... BASEL Regulatory Capital Processing Qutput FCT_MITIGA
Fact Mitigant Regulatory Ca..  Standard Mitigant Type Surr..,  This stores the standard miti..  BASEL Regulatory Capital Processing Qutput FCT_MITIGA,
Fact Regulatory Account Mit..  Account Surrogate Key Account identifier BASEL Regulatary Capital Processing Output FCT_REG_AC
Fact Regulatory Account Mit.. Exposure At Default Amoun..  This stores the exposure am...  BASEL Regulatory Capital Processing Cutput FCT_REG_AC
Fact Regulatory Account Mit.. Extraction Date Surrogate Key  This attribute stores the dat...  BASEL Regulatory Capital Processing Output FCT_REG_AC
Fact Regulatory Account Mit..  Mitigant Amount This stores the mitigant am...  BASEL Regulatory Capital Processing Output FCT_REG_AC
i o DRI e macrs o o v e .:'
Page 1 of26 (1-15 of 382 items) | 1 | 2 3 4 5. % > A

Select Filter to apply filters on the selected data. The filter pane allows filtering data on specific
columns.

Figure 70: Filters

Filters

Apply Filter  Clear Filters

Entity

Attribute

Application

Element Type

Table

Column

o

Select Apply Filter to apply the required filters on the selected data.
Select Clear Filter to clear the applied filters and display all records for the component.

Select Export to CSV to export the data displayed in the window.
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4.4.5 Viewing Data Elements Summary

The following are the steps to perform to view the data elements summary.

1. After logging into OFS AGILE RP Ul, from the main navigation menu select Data Elements to view
all the Data Elements.

Figure 71: Data Elements Summary

Navigation List

B Data Flements

Application List of Values Tabl
FCT
FCT
FCT.S
FCT
FCT
FCT

FCT

FCT.|
FCT
FCT.I

FCT.|

FCT

By default, the page displays all the data elements.

Figure 72: Selection Panel

Mo Entity Selected
Entity

Mo Entity Selected
Attribute

2. Click a row and the selection panel displays the selected entity and attribute.

Figure 73: Selected Entity

Ne Entity Selected

T Entity @ Reports | Schedule | Cell

No Entity Selected
Attribute

The tabs on the right can be used to view reports, schedules, and cells as shown in Figure 73, which
are utilized for the selected data element.
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4.4.6

Figure 74: Report or Schedule or Cell View

Report Schedule Cell
[searen Jseareh |sasreh
Report Codes Schedule Codes. a Cell ldentifiers
FiI01 FI01=>FI0103 FIot =>FI0103=>FINT03R130C010
FI03 FI03=>FI0300 FIO ==FI0103= > FIN03R340CM0
Fite FI16=>FI1606 FI03 = »FI0300= > FIN300R084C010
Page 1 of 1 {1-3 of 3 items) ||_| Page 1 of1 (1-3 of 3 items) T| FI03=>FI0300=> FID300R120C010
£103=F10300= > FIO300R130C010
FI03 = >FI0300= > FID300R 140C010
Page 1 of3 (1-Gof13items)
Export | Close Export  Close Expont | Close
. -
> >
NOTE For Viewing Data Elements and Viewing Data Elements

Summary, Data Elements batch execution is required for the
screen to function.

Viewing Cell Summary

The Cell Summary window provides the non-derived cells or MDRMs configured as a part of the solution
for the corresponding schedule under a report. Select the Schedule Code in the Schedule Summary
window to navigate to the Cell Summary window (as shown in Figure 75).

For example, the Cells for Schedule Page3 summary window under the CRSA report is displayed as
follows.

Figure 75: Cell Summary Window

Cells for Schedule Page3
Search Calls | E
% 1 % 1 [ % CRSARDT % SARDTSCT130 U
2 2 2 2 2
Derivad Entities Derived Entities Dearived Entities Duarived Entities Darived EntTes
2 7 3 3 3 3
Mensures Hierarchies Measures Hierarchies IMieasures Hierarchies Measures Hierarchies Measures. erarc!
@ o L o o
4 “RS. % RSARD15C220 LY % %
2 2 2 2 2
Derived Entities Derives Entities Derived Entites DCeerived Entities erived Entties
2 2 3 2 ] 2 . 2
Rasunes Higraeehies Mgasures Higrarrias MEasunes Higraroras Measures Higrarcrias eadu s
@ o o o o
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4.4.6.1

NOTE You can view the summary of all the configured reports in the

Tile view E or List view

The Search Bar helps you to find the required information from the database. You can enter the nearest
matching keywords to search and filter the results by entering information on the search box. You can
search for a Cell using either the name or description.

The Paging option (Figure 75) at the bottom right corner allows you to see more reports than the ones
currently displayed on the window.

NOTE mh
Select the ™™ icon on the top right corner to return to the

Report Summary window.

Topics:

e Cell Information

e Derived Entity

e Measure

e Filters

Cell Information

Each tile or list on the Cell Summary window corresponds to one cell or MDRM under the schedule. For
each cell, you can view the MDRM name, count of utilized derived entities, count of utilized OFSAA
hierarchies, and measures for that cell.

For example, the cell CRSAR040C180 tile is displayed as follows. Select the cell or MDRM Code to navigate
to the Cell Information window.

Figure 76: Cell Information

B
2
Cerived Entities

-
>

Measures Hierarchies

=

The Cell Information window is displayed as follows.
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4.4.6.2

4.4.6.3

4.4.6.4

Figure 77: Cell Information Window

Cell Information for CRSAR040C180

| Derived Entity: DE - Regulatony Adjustments | | Measure: Adjusted Amount

V Regulatory Report Cell

Identifier

Regulatory Report Code

Entity: Regulatory Reporting Cell Dimension
Hiararchy Level Expression; DIM_REG_REPORT_CELLv_cell_id

CRSARCLDCTED

CRSARD4DCIED

Each section in the Cell Information window displays the relevant OFSAA Metadata and filters used for the

cell.

Derived Entity

This displays the name of the OFSAA Materialized View or View that contributes to the Cell.

Measure

This displays the name of the OFSAA Measure that is reported for the particular Cell.

Filters

The Filter conditions are as follows:

1.

All filters that are applied to the cell are displayed under the filter section. It displays all the applied
filters as their OFSAA description.

On selection, the filter is marked by a V sign on the top left corner of the selected filter.

The section that follows displays the entity or table on top of which the filter is based and the
OFSAA Level Description for the selected filter.

All filter values that apply to the particular MDRM are available as a ribbon. Each filter value isin a
separate box.

For example, in the previous case for MDRM CRSAR040C180, the applied filters are Consolidation
Code and Reporting Line Code. Currently, the Consolidation Code filter is selected and the required
filter values for the same are 700.

In the case of multiple values, the filters are displayed as follows with an arrow mark.
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Figure 78: Multiple Filter Values

Cell Information for CRSAR040C180

Derived Entity: DE - EBA - CRSA - 28 Measure: EAD Pre Mitigation Drawn Exp Without CCF

Filters

F’bq: Treated as High Risk
Flag

Drrawn CCF Percent Basel Product Type Code

i | Approach
ndicatar Level 1 Basel Approach Code

Entity: Bockean Flag Dimension
Hierarchy Level Expression: A_DIM_BOOLEAN_FLAGS11.V_FLAG_CODE

The filters in case of not in condition are highlighted in red are displayed as follows.

Figure 79: Not in Condition Filters

Cell Information for CRSAR040C180

Derived Entity: DE - EBA - CRSA - 28 Measure: EAD Pre Mitigation Drawn Exp Without CCF
Filters

Drawn CCF Percent Bazel Product Type Code - g F Exp Treated as High Risk
2 Basel Appreach Code 2
Indicatar Level 1 Flag

Entity: Boolean Flag Dimension
Hierarchy Level Expression: A_DIM_BOOLEAN_FLAGS11.V_FLAG_CODE

Data Schedule Mapping

Data Schedule based reports utilize wrapper views to report data. For Adjustments & for addition on newer
granularity not provided by OFSAA solutions for data schedule-based reports, this feature allows mapping
new derived entity columns to the corresponding wrapper view columns. The topics in this section are
taken as an example and organized as follows:

e Prerequisites
¢ Navigating to Mapping Window

e Mapping Window

e Adding Derived Entity

e Mapping Procedure

e Saving Mapping Configuration
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4.5.1

4.5.2

Prerequisites

The prerequisites for Data Schedule Mapping are as follows:

o All Derived Entities and the Wrapper Views should be resaved through resave batch pages and by
the execution of scripts packaged as Post Scripts with installer respectively.

e Execute the batch <INFODOM>_DS_POP_UNION_METADATA_EBA available in the batch
execution page post the step above.

Navigating to Mapping Window

Select the Navigation Menu in the Regulatory Reporting for European Banking Authority home
page to navigate to the Report Summary window. Navigate to the data schedule-based report for which
mappings are to be done.

For example: to map schedules under the CRSA report, select the CRSA report.

Figure 80: Report Information

CRSA S
6
Schedules
375
Cels Derived Entities

CREDIT AND COUNTERPARTY CREDIT RISKS
AND FREE DELIVERIES: STANDARDISED
APPROACH TO CAPITAL REQUIREMENTS (CR
SA)

Select the report code (Figure 81) to navigate to the schedules. All schedules under the report are available
in this window.

Figure 81: Schedules Information

Schedule Summary for CRSA

CREDIT AND COUNTERPARTY CREDIT RISKS
AND FREE DELIWVERIES: STAMDARDISED
APPROACH TO CARTAL REGUIREMENTS (2

MATY CREDIT RISKS CREDIT AND COUNTERPARTY CREDIT RISKS CREDIT AND COUNTERPARTY CREDIT RISKS
! STANDARCHSED AND F 5 STANDARDISED AND FREE i ISED
AEQUIREMENTS |CR REQUUIREMENTS (CR APFROACH TO CARITAL RECARREMIES

T ica
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4.5-3

4.5.3.1

Schedules for which mapping feature is available can be clearly distinguished by the Edit C icon
available in the schedule tile. Schedules for which the feature is not available do not have the edit icon
present in the corresponding tile.

Select Edit ey to navigate to the mapping window.

Mapping Window

The Mapping window displays the wrapper view utilized for the data schedule and the contributing OFSAA
derived entities to the wrapper view. The window also displays the line items of the data schedule-based
report along with the internal derived entity columns mapped to it.

Figure 82: Mapping Window

Mapping Window Components

The Mapping window components are as follows.
e Schedule Name
The Schedule Name is displayed on the top left corner of the window.
e Wrapper View

The Wrapper view utilized for the schedule is mentioned with square brackets in the top pane along
with the schedule name.

e Contributing Derived Entities

The left section of the report lists down the OFSAA derived Entities that contribute to the Wrapper
View. The list contains derived entities that are by default provided by the OFSAA solution and the
ones added by the user.
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Figure 83: Derived Entities

Derived Entities

DE - H1 CL - Credit Line Details [DEFD5220]

DE - H1 UCL - Undisbursed Credit Line [DEF...

DE - H1 AC - Stand Alone Account Details [...

DE - H1 FN - Fronting Account Details [DEF...

DE - Securities AFS OCl by Portfolio [DER... X

Add Derived Entity

e Mapping Table

The mapping table shows all contributing components to the line item of the data schedule. The
columns of the mapping table in Table 13.

Table 13: Mapping Table Components

Table Column Description

Column Name This defines the line item of the data schedule for which mapping is to be
done.

Data Type This column defines the data type of the line item as per OFS AGILE RP EBA
instructions.

Internal Entity This column defines the contributing derived entity.

Child Column This column defines the derived entity metadata which maps to the line item of
the data schedule.

4.5.4 Adding Derived Entity
To add a new derived entity, follow these steps:
1. Select Add Derived Entity.

Figure 84: Add Derived Entity

Derived Entities

DE - H1 CL - Credit Line Details [DEFD5220]

DE - H1 UCL - Undisbursed Credit Line [DEF...

DE - H1 AC - Stand Alone Account Details [...

DE - H1 FN - Fronting Account Details [DEF...

Add Derived Entity
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2. This lists the available Derived Entities that are present in the current infodom. The Derived Entities
can be searched by either code or name in the search box.

Figure 85: Derived Entities List

Enter Derived Entity Code x

DE Code  DEREGO(] v
Dataset [DEREG004]

DE - Securities AFS OCI by Portfolio [DEREGO08]

DE - Securities OTTI by CUSIP [DEREG0OG]

DE - Proj Actions and Bal Reporting - Redemptions
[DEREG003]

DE-Proj Actions and Bal Reporting - lssuances [DEREG004]
DE - Regulatory Plannad Action Reporting [DEREG002]

3. Select the desired Derived Entity that must be added for adjustments and click Add.

Figure 86: Selected Derived Entity

Enter Derived Entity Code x
DE Code DE - Securities AFS OCI by Portfolic [DEREGDOB]| b
Add Cancel
NOTE The same Derived Entity cannot be added twice for Data
Schedule mapping.

4. On adding the new Derived Entity, the mapping window is displayed as follows.

Figure 87: Mapping Window with New Derived Entity

DataSchedule Mapping for H1-Detail [ DEFD_14Q_H1 VW ]

Derivied Entities Mapging far DE - Securities AFS OC| by Partiolia

DE - H1 €L - Eredit Line Details [DEFD5220 Column Name Calumn Data Type Metadata

DE - H1 UCL - Undisbursed Credit Line [DEF... LineReportedOnFRYSC WARCHARZ =
Obligartame CARCHARE

DE - H1 AC - Stand Alone Acoount Details . Obligerane VARCRARZ
IndustryCoda VARCHARZ

DE - H1 FN « Fronting Account Details [DEF...
THR VARCHARZ

JE - Securities AFS OC| by Portfalio [DER.

DE - Securities AFS OC by Portfolio | E MonAccrusiDate DATE
FarticipationFlag NUMBER

Rz E Ly Interestfate MUMBER

Interestiatelndex VARCHARZ
ShertTermDebt MUBMEER
FairVahueAdjustmentDrawn VARCHARZ .

Save Corfiguration

5. Derived entity added through the above method can be distinguished from OFSAA based derived

x
entities through a Remove present at the end of the derived entity tab. This mark enables

the removal of the derived entity. Derived Entities that are from the OFSAA provided granularities

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 93



REGULATORY REPORTING SOLUTION DATA FLOW

DATA SCHEDULE MAPPING

4.5.5

p 4
do not have the Remove mark and thus mapping for such derived entities cannot be

removed or modified from this window.

Mapping Procedure

The Mapping window for any added derived entity allows mapping columns of the derived entity to the
line item of the data schedule.

For example, the mapping window for Derived Entity DE - Securities AFS OCI by Portfolio [DEREG0O08] is
displayed as follows.

Figure 88: Data Schedule Mapping Window

DataSchedule Mapping for H1-Detail [ DEFD_14Q_H1_VW ]

Derived Entities Mapping for DE - Securities AFS OCI by Portfolio

DE - H1 CL - Credit Line Details [DEFD5220] Column Name Column Data Type Metadata

DE - H1 UCL - Undisbursed Credit Line [DEF... LineReportedOnFRYSC VARCHARZ
QObl N VARCHAR2

DE - H1 AC - Stand Alone Account Details [.. b —
IndustryCode VARCHAR2

DE - H1 FN - Fronting Account Details [DEF...
TKR VARCHAR2

DE - Securities AFS OCI by Portfolio [DER...

seures v Pertfolio | * NonAccrualDate DATE
ParticipationFlag NUMBER
Add Derived Entity InterestRate NUMBER

InterestRatelndex VARCHAR2
ShortTermDebt NUMBER
FairValueAdjustmentDrawn VARCHAR2

Save Configuration

The mapping of the line item to the derived entity column can be modified by double-clicking on the
respective row in the Metadata column of the mapping table.

When the row is clicked, all the columns of the Derived Entity are listed and can be selected to map that to
the corresponding line item listed under the Column Name column of the table. If no mapping is required,
then select the No Mapping Needed option.

Example for Derived Entity DE - Securities AFS OCI by Portfolio [DEREGOO08] is displayed as follows.
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Figure 89: Metadata Mapping
Mapping for DE - Securities AFS OCI by Portfolio

Column Name Column Data Type Metadata
LineReportedOnFRY9C VARCHARZ =
ObligorName WARCHAR2
IndustryCode VARCHAR? | v
TKR VARCHARZ [Ne Mapping Needed] -

Market Value - IFRS [MSREGD93]
MNonAccrualDate DATE

Amertized Cost - IFRS Account Summary [MSRHCMNOE]
ParticipationFlag NUMBER OCI Amount [MSREGO10]
InterestRate NUMEBER Calendar Date [HIREGO01]
InterestRatelndex VARCHARZ Consolidation Cede [HIREGD05]

Run Description [HIREG002] .
ShortTermDebt NUMBER
FairValueAdjustmentDrawn WARCHAR2 .

Save Configuration
NOTE Ensure that the data type of the selected metadata matches

the column data type.

Saving Mapping Configuration

After the mapping is complete as described in earlier sections, select Save Configuration at the bottom of
the window to save the configuration. The following message is displayed after the configuration is saved.

Figure 90: Saving Mapping Configuration

Success

Configuration Save Successfully

Close

Click Close.
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Adjustment Feature for Template-based Reports

The adjustments feature is a new enhancement to adjust the differing values of the report systems. The
Adjustments Derived Entity derives its values from the Adjustments Fact table
(FCT_REG_REPORT_ADJUSTMENTSYS) that specifies the adjustment value and the seeded table
(DIM_REG_REPORT_CELL) that specifies the Cell ID or MDRM Code and the Report Code to which the
MDRM belongs to. This ensures that there can be direct adjustments made to MDRM(s) such that the
values from both the derived entities are traceable and efficiently reported.

Topics:

e Implementing the Adjustment Feature

Implementing the Adjustment Feature

To implement the Adjustment feature, identify the Cell ID for the report and the line item where
adjustment must be implemented.

For example: OPRS Report
070 Line Item: On balance sheet exposures subject to credit risk
Cell ID: OPRSR030C030

NOTE The Adjustment feature works only for fixed table cells (Open Y
cells are not supported).

The report currently displays a Total value = 3,33,161 for the identified cell as shown in the following figure.

Figure 91: Adjustment Feature

AQIleREPORTER' 0PRSw1 Euwopean Common Reporing /425 0673072015 Not Approved (0/1)

A showimportlog  ExporttoFile  ~ Adjustments - Submit | ) Live Validation g7 Validate New  ~ Workflow LJ - Reports  + Analysis

Editions | 07/06/2020 144208 #21 « | (D) M instances | 1

Show Scale @ a

(C 16.00 - OPERATIONAL RISK (OPR)
Summary
Validation Rule Failures

LOANS AND ADVANCES (IN CASE OF ASA _ » 0 Crilical

RELEVANT INDICATOR APPLICATION) OWN FUNDS

BANKING ACTIVITIES [~ ——— 1 1 [ [ | | REQUIREMENT| " eun

YEAR-2 LAST YEAR YEAR-2 YEAR-2 LAST YEAR

020 020 040 050 060

1.BANKING ACTIVITIES SUBJECT TO BASIC 106

INDICATOR APPROACH (BIA)

[2. BANKING ACTIVITIES SUBJECT TO

[STANDARDISED (TSA) / ALTERNATIVE

[STANDARDISED (ASA) APPROACHES
SuBJECT TO TSA:

5

B
5

8

CORPORATE FINANCE (GF)

2
o

TRADING AND SALES (TS)
RETAIL BROKERAGE (REr)
COMMERCIAL BANKING (CE) NULL NULL

o
2

@
&

g
e

RETAIL BANKING (RE) NULL NULL
PAYMENT AND SETTLEMENT (95) NULL NULL

2
8

2
2

AGENCY SERVICES (AS)

2
2

ASSET MANAGEMENT (AM)
SUBJECT TO ASA:
COMMERCIAL BARKING (CB)

°

B
5

RETAIL BANKING (RS}
5. BANKING ACTIVITIES SUBJECT TO
T

o

AMA NULL NULL

Now, the requirement is to adjust this amount to 15,00,000+3,33,161=18,33,161
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Figure 92: Drill down for Total Value

ORACLE Analytical Applications Drill down EBAUSER w
Serles Ops Risk Indicator Value
roup OPRSRO30C030
Value 3332K
W Ops Risk Indicator Value
5
CERSREEGCERD et m Adpusted Amount
o0 0.3m 0.6M oS 1.2M 15M 1.8M 2M
1.50M Colmn Setecor
Regulatory Repor.. Fact Regulatory Report Adjustments Adjusted Amount Calendar Date Org Structure E
Cell Surrogate Key Calendar Date Legal Entity Code  Run Execution Id. Adjustment Ident...  Cell Surrogate Key  Adjustment Page...  Adjusted amount Calendar Date Legal Entity Ce
9246 30 June 2015 A25 1591017196424 1 G24s NA 1500000 30 June 2018 AZ5

For example, with the page instance, identify the Cell ID for the report and the line item where adjustment
must be implemented.

For example: CRSA Report
070 Line Item: On balance sheet exposures subject to credit risk

Cell ID: CRSARO70C030

NOTE The Adjustment feature works only for fixed table cells (Open Y
cells are not supported).

The drill-down will always show the total page instance value
but not the individual page instance.

The report currently displays a Total value = 2,06,24,54,006 for the identified cell as shown in the
following figure.

Figure 93: Adjustment Feature for Page Instance

AlleREPORTER CRSAvS European Common Reporiing 1425 0913012015 Not Approved (0/1 x

A showimportleg  ExportfoFile  ~ Adjustments  ~ Submit | g7 Live Validation g3 Validate Now = Workflow [J ~ Reporls =~ Analysis

Editions | 06:26/2020 11-22-00 #11 = () {555 nstances Glaims on inst & corp with GR assessment ~ @) @
- Pages
010 030 040 050 060
LIy TOTAL EXPOSURES 48719 172,024 220,743 502 3,450 o
y
of which: Defaulted exposures in exposure classes “items associated with 1
b a particular high risk” and “equity exposures” NuLY NuLY NULL NuLY NuLY Validation Rule Failures
» 0 Gritical
020 |of which: SME N . e " i
VULL| VUL NULL| VULL| VULL|
v o
030 |of which: exposures subject to SME-supporting factor i NUL wotl . UL
property vuLL VUL NULL| vuLL VULL|
oo |of which: Exposures under the permanent partial use of the standardised . . ) . . Page 2
approach VUL vuL NULL| VUL vuLL
Page 3
0go |° which: Exposures under the standardised approach with prier ) . L ) .
supervisory permission to carry out a sequential IRB implementation NULL| VULL wuLL| NULL| VULLY
Page 4
EREAKDOWN OF TOTAL EXPOSURESS BY EXPOSURE TYPES
Page 5
070 [On balance sheet exposures subjsct to cradit risk 430,524 2,062 437552 52 151 P
080 |Off balance sheet exposures subject to credit risk 1453 2143 3,595 238 1644
Exposures / Transactions subject to counterparty credit risk

Now, the requirement is to adjust this amount to 2,06,24,54,006

Navigate to the drill-down of the adjusted amount for the page instance.
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Figure 94: Adjustment Feature for Page Instance Value

PORTER CRSAvV8 European Common Reporling /425 03302016 Not Approved (01 x
Ashowimporilog  ExpottoFile - Adjustments v Submit ) Live Vaidation ) VaiidateNow  ~ Workfiow [J ~ Repots = Analysis
Editions 20 1224:26 #12 | &
v - s,
Pages
010 030 040 050 060
010 |ToTAL EXPOSURES 5T I o - Summary
Validation Rule Failures

15 |of which: Defaufted exposures in exposure classes “items associated with

a particular high risk” and “equity expasures” NULL » 0 Crifical
020 |of which: SME rocal| v o
020 [of which: exposures sublect to SME-supporting factor ol _

. [of which: Secured by mortgages on immovable property - Residential

9 |property NuLY Page 2
s |of which: Exposures under the permanent partial use of the standarcised

approsch wuLL| Page 3

o which: Exposures under the standardised approach with prior
©%0  |supervisory permission to carry outa sequential IRG implsmentation N Page 4

[BREAKDOWN OF TOTAL EXPOSURESS BY EXPOSURE TYPES: Page 5
- . Page 6
070 |On balance shest exposures subject fo craditrisk 488,624 5,002,067 4512438 5 361
050 |ff balance sheet exposures subjectto credit risk 1453 2143 3505 28 1644

Exposures | Transactions sublect to counterparty credit risk
080 | Securifies Financing Transactions 536,802 162,071 598,073 12 848
o Frovgh = G0CF 126,808 38273
110 | Denvatives & Long Settlement Transactions 5 5747 5076 8 507 -

»

This drill-down page will always show the total page instance value as shown in the following figure.

Figure 95: Drill down for Total Page Instance Value

AgileREPORTER @ Regulatory Reports Application X

C 1Y @ Notsecure | whf00jlj:4948/EBAB10/drilldown/EBA/CRSA/CRSAROTOC030/8/20160930

o

Regulatory Repor...

Cell Surrogate Key

104

ORACLE  Analytical Applications Drill down EBAUSER w

o5 amount
Sy | b Frovision Amount In 2P

5.00B Adjusted Amount

Provision Amount In BP
CRSARO70C030
6849M

e 2B 3B 48 58 68

Export w

Fact Regulatory Report Adjustments Adjusted Amount Calendar Date Org Structure Ef

ndar Date Legal Entity Code  Run Execution Id...  Adjustment Ident... Cell Surrogate Key  Adjustment Page... Adjusted amount Calendar Date Legal Entity C

20 September 2016 A25 1591021327390 1 104 SASTCRASS 5000000000 30 September 2016 A25

Apart from the adjusted amount of 5000000000, the drill-down value from the total page instance is

684.9M.
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Figure 96: Adjustment Feature for Total Page Instance

\gIleREPORTER CRSAvB Euopean Common Reporiing /425 08/30/2016 Not Approved (0/1
A Showlimportlog  ExporifoFile = Adjustments ~ Submit @] Live Validation g Validate Now = Worklow [J ~ Reports = Analysis
Edifions 0672672020 11:22:00 #11 () (& wnstances | Total
*  Pages
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e Populating Base Tables

e Refreshing Adjustment Derived Entity

e Lombard Verification

4.6.1.1  Populating Base Tables

FCT_REG_REPORT_ADJUSTMENTS: This table must be populated with the requisite Adjustment Amount
and other related columns.

For example:
N_ADJUSTED_AMT = 5000000000

The corresponding N_CELL_SKEY value must be picked from DIM_REG_REPORT_CELL for the respective
CELL_ID. The DIM_REG_REPORT_CELL table is pre-seeded with cell IDs for reports supported for this
feature.

The following columns must also be updated accordingly:
1. N_ENTITY_SKEY
2. N_RUN_SKEY
3. N_MIS_DATE_SKEY
4. V_PAGE_INSTANCE_VALUE
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4.6.1.2

4.6.1.3

NOTE V_PAGE_INSTANCE_VALUE shall be populated with appropriate
instance value for reports with page instance filters. The page
instance filter value shall match the values as populated in the DE
hierarchy for page instance. The adjustment value shall be
provided for all the page instance values that require adjustment
including the “Total” instance. This attribute can be ignored for
the reports without page instance.

Refreshing Adjustment Derived Entity

Execute the resave batch for Adjustments (<<INFODOM>>_REG_ADJUSTMENT_RESAVE), to save the
Adjustment derived entity - DEADJOO1.

This ensures that the adjustment amount is reflected in the adjustment derived entity DEADJOO1.

Lombard Verification

Post adjustments, the retrieved report should reflect the amount that is coming from the sourced systems
and the adjusted amount.

The retrieved report should reflect the amount after adjustments as shown in the following figure.

(2,06,24,54,006 +5000000000) = 5002062.454006

Figure 97: Lombard Adjustment Verification
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subtracted amount.

Direct Upload for Data Schedules

This product feature allows line items for data schedule-based reports to be directly mapped to data
sourced from various systems that are not captured through OFSAA regular granularities (for example,
Portfolio granularity). The Direct Upload option involves using wrapper views and shadow derived entities
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4.7.1

4.7.2

for managing data from regular granularities and non-OFSAA granularities to be exposed together to the
Lombard Agile Reporter.

Figure 98: Data Schedules Direct Upload
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Topics:

e Setting up Shadow Derived Entity

e Defining Shadow Derived Entity

e Mapping Data Schedule

e Executing View Creation Batch

Setting up Shadow Derived Entity

The initial step to enable data schedule involves setting up a shadow derived entity which holds data from
sources that are not provided by OFSAA regular granularities.

Defining Shadow Derived Entity

The shadow derived entity and all the underlying objects which include the Datasets, Hierarchies,
Measures, and Business Processors must be defined from the OFSAA Ul page under the Financial
Services Data Foundation, select Unified Analytical Metadata and then select Business Metadata.

See OFS Analvtical Applications Infrastructure User Guide for more details.
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4.7.3

4.7.4

4.7.4.1

NOTE For populating the shadow derived entity cases where a new table
is introduced which are not already a part of the OFSAA data
model, ensure that the following conditions are met:

1. The primary key of the shadow table is the same as the
granularity of the data required for the data schedule.

2. Data is expected to be mutually exclusive between OFSAA
results and the shadow table.

w

Customer to load data into shadow tables through ETL or DIH.

b

Run Identifier, MIS Date, and Entity Identifier must be
mandatory attributes and part of the primary key.

5. This table can be created by extending the OFSAA data model
followed by executing the source model generation to enable
table visibility in the OFSAA framework.

Mapping Data Schedule

Mapping of the shadow derived entity to the line items can be achieved by using the user interface
described in Section 4.5: Data Schedule Mapping.

Executing View Creation Batch

Post mapping columns for direct upload through the steps mentioned in the previous section, the view
must be recreated in the database to reflect the shadow derived entity as a part of its definition.

This can be achieved by executing <INFODOM>_DS_RESAVE_UNION_VIEW_EBA batch from the batch
execution page to save the view definition.

The resave batch is a sample batch for view resaves which can be utilized for the concerned view by
replacing the sample view name with the desired view name under the batch maintenance page. After the
changes are saved, the batch can be executed from the batch execution page.

This should modify the view definition to include the new shadow derived entity given all metadata
mapped through the page has the same data type as the parent metadata.

NOTE If the metadata type required for the line item and as identified
by the wrapper view does not match that of the shadow
derived entity, the view recreation fails. The errors are logged
in the ERR_LOG_UNION_VIEW_PARSER table in the atomic
schema.

Verifying the Configuration

After the batch is successfully executed, use any SQL tool to verify that the view is dependent on the
derived entity added to the configuration. This can be verified from the USER_DEPENDENCIES table by
using the following query.

Select REFERENCED NAME from User Dependencies Where NAME='<<VIEWNAME>>'

where the VIEWNAME specifies the wrapper view for which mapping was done.
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4.8.1

4.8.3

Data Schedule Migration

This section details the migration of Data Schedule mapping across environments.
Topics:

e Prerequisites

e Assumptions

e Steps for Source Environment

e Steps for Destination Environment

Prerequisites

The following tables must be backed up in the source and target environments before the migration is
performed:

e FSI DS CHILD COL MAP
e FSI DS _INT CHILD INFO
e FSI DS SEEDED VW _INFO
e FSI DS VW CHILD MAP

e FSI DS VW COL_INFO

e FSI DS VW COL MAP

User-defined Derived Entity (Entities) created for data schedule mapping must be migrated through the
Object Migration feature of OFSAA (OFS Advanced Analytical Applications Infrastructure Application Pack
8.0.8.0.0 User Guide).

Assumptions

The assumptions considered before the migration is performed are as follows:

e OFSAA objects (for example, determine derived entities) required for the data schedule mapping
are present in the destination environment.

e Migration overwrites already existing configuration in the destination schema with the one from the
source schema.

e The migration steps stated in the following sections for Data Schedule Mapping is performed for
one view at a time.

Steps for Source Environment

Execute the following script files to migrate in the Source Environment:
1. VW FSI DE MIGRATION UNION DE.sql
2. FSI DE MIGRATION UNION.sql

3. FESI DE MIGRATION UNION INSERT.sql (bypassing the union view name and jurisdiction code in
the same sequence)
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4.9

NOTE Information for the parameters to be passed in the step above
for a particular schedule and report can be obtained from
FSI DS REPORT VIEW MAP.

4. Generateinsert scripts from the FSI DE MIGRATION UNION table (say
FSI DE MIGRATION UNION SOURCE EXPORT.sql)inthe source environment, which can be
used to populate the same table in the destination environment.

Steps for Destination Environment

Execute the following script files to migrate in the Destination Environment:
1. VW FSI DE MIGRATION UNION DE.sql
2. FSI DE MIGRATION UNION.sql

3. FSI DE MIGRATION UNION SOURCE EXPORT.sql (theinsert script generated from the source
schema)

4. MIGRATION POPULATION TABLES.sql (by replacing parameters P JURISDICTION and
P_UNION VIEW with the Jurisdiction Code and Union View Name respectively).

Mapping of Results to Reporting Requirements of
Lombard Risk

Error! Reference source not found. explains the flow of data between OFSAA and AgileREPORTER.

Figure 99: Data Flow between OFSAA and AgileREPORTER
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OFSAA Data Lineage

OFSAA provides the data to AgileREPORTER in the form of derived entities. The 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.
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4.10

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.

Figure 100: Decision Process in AgileREPORTER

OFSAA Views

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

Decision Agile
Process REPORTER

NOTE Metadata for data transformation is available as part of the
data warehouse configuration pack provided ready-to-use or
preconfigured from OFSAA. You need not perform any
mapping for the reports. However, this information can be
useful for maintenance or extensions when a ready-to-use
pack is not available.

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 or returns) for various jurisdictions. AgileREPORTER provides a reliable and efficient
infrastructure to compile, generate, and submit regulatory reports.
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OFSAA Features

This chapter provides an understanding of the AAl components used in the solution and dimensional
mapping.
Topics:

e OFSAA Infrastructure

e Business Metadata

e Derived Entity

e Rules Framework Features

e Dimension Mapping

Regulatory Reporting Solution (RRS) 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 the
OFSAA infrastructure. Additionally, the metadata route provides traceability from reporting elements to
the data elements used.

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:

o Expressions
e Hierarchies
e Filters

The analytical applications that you see on the Left-Hand Side (LHS) of the Financial Services Applications
home page depending on your logon privileges and on the OFSAA modules that are installed for your
environment.

Figure 101: FSDF Landing Page
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Financial Services Dat...

Model Management

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 106



OFSAA FEATURES
BUSINESS METADATA

5.2

Business Metadata

In addition to Derived Entity, RRS uses the following OFSAA features to create the business metadata. For
details on the features, see the OFS Analvtical Applications Infrastructure User Guide.

e 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 versus Liability versus Service products; under the
Asset branch, you can define additional branches for Mortgage Lending, Commercial Lending,
Consumer Lending, and so on.

e Measures: Business Measure refers to a uniquely named data element of relevance that 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.

e Business Processor: It refers to a uniquely named data element of relevance that 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.

e 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 a
data warehouse for a large number of functions and to generate reports.

Derived Entity

It is the primary component of OFSAA used for OFS AGILE RP EBA. Regulatory Reporting Solution uses
Derived Entity to create a physical materialized view which is then queried by Lombard using preset data
handoff templates. An Entity refers to a table in which data is stored. Derived Entity within the
infrastructure system facilitates you to define entities that are populated through a series of data
transformation processes resulting from an existing Dataset or a Source Application. An Entity can be
used to define other Business Metadata such as measures, hierarchies, dimensions, Datasets, and cubes.

Derived Entities comprise the following:
e Measures
e Hierarchies
e 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.

1. Navigate to Financial Services Data Foundation, select Unified Analytics Metadata, select
Business Metadata Management, and then select Derived Entity. The existing derived entities
summary screen is displayed. You can Add a new derived entity and Edit, View, Delete, or Copy an
existing derived entity.
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Figure 102: Derived Entity Summary Page
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Derived Entities must have Code, Short Description, and Source Type mandatory dimensions as shown
in Figure 91. The 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 to in the dimension mapping process.

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.

See the OFS Analytical Applications Infrastructure User Guide for more information on creating a derived
entity.
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5.4

35

Rules Framework Features

OFSDF Interface with Lombard Risk for EBA uses the following Rules Framework of OFSAA. For more
information about the features, see the OFS Analvtical Applications Infrastructure User Guide.

¢ Rules: Financial institutions require constant monitoring and measurement of risk 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.

Regulatory Reporting Solution uses Rules for reclassification of dimensions.

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. A decision
table is a metadata object within AgileREPORTER that stores the criteria for deriving value for each cell
reference. The metadata is packaged for a regulatory report as part of the OFS Risk Regulatory Solution.
The 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 measures. 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.

The decision mapping table is processed against the contents of the 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).

NOTE All the dimension member codes that are used in the decision
table are pre-seeded by OFSAA and cannot be modified.
Therefore, if you have other member codes in the dimension,
then you must reclassify them by using the reclassification 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 that result in a single unified reporting dimension must be performed to address the
complexity of the decision table. Reclassification rule is defined in OFSAA and packaged as part of the
OFSAA Risk Regulatory Reporting Solution.

In some cases, certain sections of the schedule or the entire schedule can be a list of data rows without
any mapping to a 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 the sheet column or row column of
the template.

NOTE As a part of the solution, metadata exists as ready-to-use or
preconfigured with the installer.
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6.2

Executing Run through Process Modelling
Framework in OFS AGILE RP EBA

Process Modeling Framework (PMF) is a design and execution framework that enables the Process
Pipeline developers to implement various Pipelines modeled by the Business Analysts. The Process
Pipeline developers use the framework to orchestrate the Business Pipelines and the Run Pipelines within
OFSAA and to design the artifacts that participate in the Pipelines to complete their implementation.

This chapter provides information about the usage of the Process Modeling Framework (PMF) feature in
the Oracle Financial Services Regulatory Reporting for European Banking Authority (OFS AGILE RP EBA)
application.

NOTE For detailed information about the Process Modeling Framework (PMF)
feature in OFSAA, see the Process Modelling Framework Orchestration
Guide.

This chapter includes the following topics:
e Overview

e Designing a Pipeline in OFS AGILE RP EBA

e Verifying the Execution Logs

Overview

In OFS AGILE RP EBA, Process Modelling Framework (PMF) is used to create a Run definition in a Run
process. The visual representation of the Run is enabled through PMF by the construction of a Run
Pipeline. PMF is a feature in parallel to the Run Management feature. Through the PMF, you can execute
the following two Ready-to-use Runs for data loading:

e Financial Services Regulatory Reporting for European Banking Authority (OFS AGILE RP EBA)
Sourced Run

e Financial Services Regulatory Reporting for European Banking Authority (OFS AGILE RP EBA)
Execution Run

Designing a Pipeline in OFS AGILE RP EBA

You can design the process flow diagrams for both the processes (Business Process Pipeline and Run
Pipeline). This is an example of a process flow diagram for a Run Pipeline (for OFS AGILE RP EBA Sourced
Run).

After you create, design, and define the process in the process flow diagram, you must assign values to
the Run parameters, and execute the Run. You can execute a Run Pipeline from the Ul or using a
command-line utility called wfExecExternal. sh.
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DESIGNING A PIPELINE IN OFS AGILE RP EBA

This section includes the following topics that describe the Run Pipeline execution from the Ul:

e Selecting the Run Parameters and Executing the Run

e Verifying the Run Execution

e Verifying the Execution Logs

NOTE For information about executing the Run Pipeline using a command-line
utility, see the section Using Command Line Utility in the Process
Modelling Framework Orchestration Guide.

6.2.1 Selecting the Run Parameters and Executing the Run

After designing and saving the process flow diagram, the Process is listed in the Process Modeler page.

To select the Run parameters and execute the Run, follow this procedure:

1. After logging into the OFSAAI applications page, navigate to Regulatory Reporting for European
Banking Authority, select Operations, and then select Process Modeller.

2. Inthe Process Modeller page, click More IZI corresponding to the Run Pipeline that must be
executed.

Figure 104: Process Modeler Screen
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3. When you click Execute Run, the Select Run Params window is displayed.
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Figure 105: Select Run Parameter Screen

Execution

Execution Type

With Parameters
FIC MIS Date
02/02/2021

Consolidation Hierarchy

Default Org Structure Hierarchy

Consolidation Type

w
Solo
BackDated Execution

w
Yes
Intra Company Elimination

v

Yes

@

4. Select the Execution Type as With Parameters from the drop-down list.

5. Select or enter the required values for each field as follows.

Table 14: Run Parameter Fields and Descriptions

Field Name Description or Instruction

Reporting Currency Enter the Reporting Currency Code used to calculate the amount during
the data population in the target table.

Legal Entity Select the Legal Entity Code to identify the legal entity used for the Run.

Consolidation Type Select the Consolidation Type of legal entities on a solo or consolidation
basis. In a Solo Run, only the selected legal entity is used. In a
Consolidated Run, along with the selected legal entity, all its child legal
entities are also used.
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Field Name Description or Instruction

Intra Company Elimination | Select the Intra Company Elimination type to eliminate (YES) or skip the
elimination (NO) of Intra Company Accounts during a Consolidated Run.

Consolidation Hierarchy Enter the Legal Entity Hierarchy used for the consolidated run. This
parameter is not required for the Solo Run.

GAAP Code Enter the required accounting standard.
FIC MIS Date Select the extraction date.
BackDated Execution Select the option Yes from the drop-down list if the run is executed for a

prior date else NO. For example, Regulatory refiling.

Run Execution Description | Enter alonger description of the Run.

6. When you click ° the Run execution begins. The Select Run Params window closes.

NOTE The execution of the Run Pipeline is triggered using the selected FIC MIS
DATE. The Run SKey is generated and inserted into the DIM_RUN table.
For the Run SKey generated, the corresponding user-selected Run
parameters are inserted into the RUN_EXE_PARAMETERS table.

6.2.2 Verifying the Run Execution
After selecting the Run parameters and beginning the Run execution, verify the progress of the Run.

To verify the Run execution progress, follow this procedure:

1. Inthe Process Modeler page, click More IZI corresponding to the Run Pipeline that must be
verified. Click Process Flow Monitor.

Figure 106: Process Modeler Run Execution Screen
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2. The Process Monitor window is displayed. You can see the generated process flow ID, the Run
execution timestamp, and the status of the Run execution. To verify the Run execution status at the
Pipeline level, click the corresponding process flow ID.

Figure 107: Process Monitor Screen
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3. The process flow diagram window is displayed. The icon at each Sub Pipeline indicates that the
Run execution is successful.

NOTE The 2 icon at each Sub Pipeline indicates that the Run
execution is unsuccessful.

Figure 108: Run Pipeline Process Flow Diagram
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NOTE The = icon shows the entire label of the nodes in the Process
Flow Diagram and the © icon shows the nodes navigation in
the diagram.

6.2.3 Verifying the Execution Logs
You can access the execution logs to verify the details of the Run.

To verify the execution log, follow these steps:

1. Inthe Process Monitor window, click the required process flow ID. The process flow diagram is
displayed in a new window. Double click on the required Sub Pipeline. The Execution Logs window

is displayed.

Figure 109: Sub Pipeline

a2

FSDF Legal E...

2. (lick the required metadata to verify the execution log.

Figure 110: Execution Logs
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3. Click the required node and the Activity window is displayed.

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 115



EXECUTING RUN THROUGH PROCESS MODELLING FRAMEWORK IN OFS AGILE RP EBA
DESIGNING A PIPELINE IN OFS AGILE RP EBA

Figure 111: Activity Logs
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4. C(lick Execution Logs. The Log File details page is displayed.

Figure 112: Log File
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4 Log File Contents

Download
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5. Select the Log File that you wish to view from the drop-down list and click View Log. The Run
execution log details are displayed.
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Figure 113: View Run Execution Log window

4 Log File Contents

Download

a

LOGGING STARTED FOR RUNPROCEDURE: 05-02-21 17:37:05 GMT PM

[05-02-21 17:37:05 GMT PM][INFO][BACKEND][OFSAA][RUNPROCEDURE] RunProcedure :: Infodom : EBAINFO

Connecting to Host

[AESCryptorimpl.handle)VM]->INFO:JVM created successfully...

ClsUSmsConnect:ClsUSmsConnect, Forming Login Info statement

ClsuSmsConnect:retrievelnformation, Executed Query = SELECT A.APPIPADDRESS, A.DBIPADDRESS, B.V_DB_NAME META_DB_NAME,
B.V_DB_TYPE META_DB_TYPE, H.V_DB_NAME INFO_DB_NAME, H.V_DB_TYPE INFO_DB_TYPE, E.FTPDRIVE, C.SCRIPTSPATH, C.DBLOGPATH,
C.MDBPATH, G.FTPDRIVE, G.FTPFOLDER, F.FTPDRIVE, C.ERWINFILEPATH, C.OLAPTYPE, D.OLAPIPADDRESS, D.OLAPUSERID1,
D.OLAPPASSWD1 FROM FICSYSMASTER A, AAI_DB_DETAIL B, DSNMASTER C, OLAP_MASTER D, DB_SERVER_INFO E, DB_SERVER_INFO F,
DB_SERVER_INFO G, AAI_DB_DETAIL H WHERE C.OLAPIPADDRESS = D.OLAPIPADDRESS(+) AND C.OLAPTYPE = D.OLAPTYPE(+) AND
A.DBIPADDRESS = F.DBIPADDRESS AND A.DBIPADDRESS = G.DBIPADDRESS AND A.DBIPADDRESS = E.DBIPADDRESS AND A.DBIPADDRESS
= C.DBSERVER AND B.V_DB_SERVER = C.DBSERVER AND B.V_DB_NAME = C.DBNAME AND B.V_DB_SERVER = A.DBIPADDRESS AND
H.V_DB_SERVER = C.V_INFO_DB_SERVER AND H.V_DB_NAME = C.V_INFO_DB_NAME AND H.V_DB_SERVER = A.DBIPADDRESS AND
E.FTPFOLDER = 'SCRIPTS' AND F.FTPFOLDER = 'ERWIN' AND G.FTPFOLDER = 'STAGE' AND C.DSNID = 'EBAINFO'

Select query fired for the property : DB_DATE_FORMAT and DB Name : ebaatm1

Select query fired for the property : DATA_SOURCE_STR and DB Name : ebaatm1

Select query fired for the property : AUTH_ALIAS and DB Name : ebaatm1

v
Alternatively, to verify the execution logs, click the icon in the Process flow diagram window. The log
details of the Run execution are displayed in a new window.

Figure 114: Run Execution Logs
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For detailed information about the complete functioning of the PMF, see the Process Modelling
Framework Orchestration Guide.
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7 Metadata Export Utility

The Metadata Export Utility helps you to export OFSAA metadata into Excel Sheet. This feature helps to
get a view of OFSAA metadata and its dependencies. It is a template-based approach where-in you create
templates and select Metadata Objects that must be extracted. The extraction process is supported only
for Excel Sheet. When defining the template, you are expected to have prior knowledge of the OFSAA
Metadata objects that are relevant from his application point of view.

Topics:
e Prerequisites
e User Access

e Create and Export Metadata Report Templates

e View Metadata Report Templates

e Modify or Edit Metadata Report Templates

e Delete Metadata Report Templates

7.1 Prerequisites

The following executions must be performed before using the Metadata Export Utility:
1. Before executing MDB Publish and Data Elements Wrapper Batch, ensure the following:
a. Tablespace Requirement:
i. Ensure that the USER tablespace has a minimum of 150 GB available
fi.  Ensure that the TEMP tablespace has a minimum of 45 GB available

b. Execute the following Gather Stat command for the mentioned tables:
BEGIN

DBMS STATS.GATHER TABLE STATS (USER, 'TABLE NAME');
END;

i.  Atomic Schema:
FSI_M_CELL_DEFN
FSI_M_CELL_DETAILS
FSI_M_CELL_DIM_VAL
FSI_DE_SEEDED_DIMENSIONS
FSI_DE_TABLE_APPLICATION_MAP
FSI_DE_PP_TABLE_LIST
FSI_DE_METADATA_SEEDED_VW_MAP
FSI_DE_PP_TABLE_REPORT_MAP
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ii.  Config Schema:
AAI_OBJECT_B
AAI_OBJECT_TL
AAI_DMT_DEFINITION
AAI_DMT_DEF_SOURCE_ENTITY
AAI_DMT_MAPPING_DETAILS
PR2_RULES_B
PR2_RULE_MAP
PR2_RULE_OBJECT
PR2_RULE_OBJECT_MEMBER
PR2_OBJECT_TL
PR2_OBJECT_TRACE
BATCH_MASTER
BATCH_TASK_MASTER
BATCH_PARAMETER_MASTER
METADATA_MASTER
METADATA_ELEMENT_MASTER
METADATA_LOCALE_MASTER
METADATA_TYPE_MASTER
METADATA_ATTRIBUTE_MASTER
2. MDB Publish: Execute the INFODOM_MDB batch
3. After Executing MDB Publish and Data Element Wrapper Batch, ensure the following:

a. Execute the following Gather Stat command for the mentioned tables:
BEGIN

DBMS STATS.GATHER TABLE STATS (USER, 'TABLE NAME');
END;

i.  Atomic Schema:
FSI_DE_REPORT_LINEAGE_BASE
FSI_DE_REPORT_LINEAGE_DETL
FSI_DE_METADATA_TGT_MEMBER
FSI_DE_METADATA_SRC_MEMBER
FSI_DE_REPORT_TARGET_MEMBER
FSI_DE_REPORT_SOURCE_MEMBER

4. Logs: MDB logs are generated under deployed area (/Context Name/logs/MDB XXXX.log)
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5. Data Elements Wrapper Execution: After MDB Publish is completed successfully with the
message: Metadata publishing is finished. in the /Context Name/logs/MDB XXXX.log file, you
must execute the Data Elements Utility with the following seeded batch to get the Data Lineage for
each Metadata in OFSAA:

<INFODOM>_POP_DATA_ELEMENTS_EBA

NOTE This execution requires adequate tablespace. Ensure that your
Atomic Schema is having enough table space in TEMP and
USER.

Parameters used in DATA_ELEMENTS Batch

The batch can be executed in different modes according to each requirement. The following are the
parameters used for executing the batch.

The default parameters used in the <INFODOM>_POP_DATA_ELEMENTS_EBA batch are:
Task1 (METADATA PARSER)

Table 15: Metadata Parser

SI. No. | Parameter Description List of Values Default Value

1 P_FULL_PARSE Full Parser Flag | YorN Y
2 P_INFODOM_NAME Infodom Name | ##INFODOM# <Value of the Infodom where EBA is
# installed>.
For example: ‘FSDFINFO’

Task2 (REPORT PARSER)

Table 16: Report Parser

SI. No. | Parameter Description List of Values Default Value

1 P_JURISDICTION Jurisdiction EBA EBA
Code
2 P_INFODOM_NAME Infodom Name ##INFODOM# <Value of the Infodom where EBA is
# installed>.
For example: ‘FSDFINFO’

Execution Types for METADATA Parsing in <INFODOM>_POP_DATA_ELEMENTS_EBA Batch

1. Full METADATA Parsing [Default Mode] (if the P_FULL_PARSE parameter is Y, then the parsing
happens for entire METADATA and Run Elements for the Run (or Runs) enabled in the
FSI_DE_POP_RUN_LIST table in the Atomic Schema.)

2. Incremental METADATA Parsing [Optional Mode. Batch Parameter to Be Modified] (if the
P_FULL_PARSE parameter is N, then the parsing happens for changed METADATA and Run
Elements for the Run (or Runs) enabled in the FSI_DE_POP_RUN_LIST table in the Atomic Schema.)
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You can edit the parameters by accessing the Batch Maintenance screen.

Log in to Oracle Financial Services Analytical Applications interface with your credentials.

Navigate to Financial Services Data Foundation, select Operations, and then select Batch
Maintenance.

Select Batch Name (<INFODOM>_POP_DATA_ELEMENTS_EBA).
Select Task1 and click Edit. The Edit Task Definition Window is displayed.
Modify the Parameter List field as applicable.

NOTE The values must be in single quotes and comma-
separated for each value. Follow the same order as
in the table.

Execution Types for REPORT Parsing in <INFODOM>_POP_DATA_ELEMENTS_EBA Batch:

1. EBA Jurisdiction REPORT Parsing [Default Mode] (if the P_JURISDICTION parameter is EBA, then
the parsing happens for EBA Reports enabled in FSI _DE POP_REPORT LIST table in the Atomic
Schema).

NOTE Even if the P_JURISDICTION parameter in
<INFODOM>_POP_DATA_ELEMENTS_EBA Batch is
loaded, the Dashboards which get parsed depend on
the FSI_DE_POP_REPORT_LIST table in the Atomic
Schema.

2. All Jurisdictions REPORT Parsing [Optional Mode. Batch Parameter to Be Modified] (if the
P_JURISDICTION parameter is NULL, that is, () or two Single Quotes, then the parsing happens for
entire Reports enabled in FSI_DE_POP_REPORT_LIST table in the Atomic Schema).

You can edit the parameters by accessing the Batch Maintenance screen.

a.
b.

Log in to Oracle Financial Services Analytical Applications interface with your credentials.

Navigate to Financial Services Data Foundation, select Operations, and then select Batch
Maintenance.

Select Batch Name (<INFODOM>_POP_DATA_ELEMENTS_EBA).
(OPTIONAL) Select Task2 and click Edit. The Edit Task Definition Window is displayed.
Modify the Parameter List field as applicable.

NOTE The values must be in single quotes and comma-
separated for each value. Follow the same order as
in the table.
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Enabling Run for METADATA Parsing

Every execution for METADATA Parsing requires a minimum of one Run to be enabled in the
FSI_DE_POP_RUN_LIST table in the Atomic Schema. Trigger the following Runs in order.

Table 17: Run Names for Metadata Parser

RUN NAME INCLUDE RUN
EBASOURCERUN Y
EBAREGRUN Y

Enabling Reports for REPORT Parsing

Every execution for REPORT Parsing requires a minimum of one Report to be enabled in the
FSI_DE_POP_REPORT_LIST table in the Atomic Schema. By default, the following Reports are enabled for
EBA Jurisdiction.

Table 18: Report Codes for Report Parser

SI. No. DASHBOARD ID REPORT CODE JURISDICTION CODE INCLUDES
REPORT
1 5001 F10200 EBA Y
2 5002 F10405 EBA Y
3 5002 F1040401 EBA Y
4 5002 F1040201 EBA Y
5 5002 F1040202 EBA Y
6 5002 Fl10404 EBA Y
7 5002 F10402 EBA Y
8 5002 F10401 EBA Y
9 5002 F1040301 EBA Y
10 5002 F10403 EBA Y
n 5003 FI0701 EBA Y
12 5003 FI0700 EBA Y
13 5004 F10802 EBA Y
14 5004 F10801 EBA Y
15 5005 C30.00 EBA Y
16 5005 C29.00 EBA Y
17 5005 C28.00 EBA Y
18 5005 C31.00 EBA Y
19 5005 C26.00 EBA Y
20 5005 C27.00 EBA Y
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DASHBOARD ID REPORT CODE JURISDICTION CODE INCLUDES
REPORT
21 5006 FI0501 EBA Y
22 5006 FI0500 EBA Y
23 5007 FI0601 EBA Y
24 5007 FI0600 EBA Y
25 5008 FI0902 EBA Y
26 5008 F1090101 EBA Y
27 5008 FI10901 EBA Y
28 5009 C17.00 EBA Y
29 5010 F11400 EBA Y
30 5011 FI1000 EBA Y
31 5012 Fl1104 EBA Y
32 5012 FI1103 EBA Y
33 5012 FI1101 EBA Y
34 5013 FI1303 EBA Y
35 5013 FI1301 EBA Y
36 5013 F11302 EBA Y
37 5014 FI1900 EBA Y
38 5015 C07.00 EBA Y
39 5016 C75.00 EBA Y
40 5016 C74.00 EBA Y
14 5016 C72.00 EBA Y
42 5016 C73.00 EBA Y
43 5017 FI2005 EBA Y
44 5017 FI2006 EBA Y
45 5017 FI200701 EBA Y
46 5017 FI12007 EBA Y
47 5017 FI2004 EBA Y
48 5017 FI2001 EBA Y
49 5017 FI12002 EBA Y
50 5017 FI2003 EBA Y
51 5018 F1602 EBA Y
52 5018 F1601 EBA Y
53 5018 F1605 EBA Y
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DASHBOARD ID REPORT CODE JURISDICTION CODE INCLUDES
REPORT
54 5018 F11606 EBA Y
55 5018 F1607 EBA Y
56 5018 F1603 EBA Y
57 5018 Fn604 EBA Y
58 5018 F1160401 EBA Y
59 5019 FI1800 EBA Y
60 5020 C41.00 EBA Y
61 5020 C43.00 EBA Y
62 5020 C44.00 EBA Y
63 5020 C40.00 EBA Y
64 5020 C47.00 EBA Y
65 5021 F10102 EBA Y
66 5021 F10101 EBA Y
67 5021 F10103 EBA Y
68 5022 F11703 EBA Y
69 5022 F11701 EBA Y
70 5022 F11702 EBA Y
71 5023 FI2100 EBA Y
72 5024 F14101 EBA Y
73 5024 Fl4102 EBA Y
74 5024 F14103 EBA Y
75 5025 F14200 EBA Y
76 5026 F14300 EBA Y
77 5027 Fl14600 EBA Y
78 5028 F14501 EBA Y
79 5028 F14502 EBA Y
80 5028 F14503 EBA Y
81 5029 FI10300 EBA Y
82 5030 FI3002 EBA Y
83 5030 FI3001 EBA Y
84 5031 FI3102 EBA Y
85 5031 FI3101 EBA Y
86 5032 Fl4403 EBA Y
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DASHBOARD ID REPORT CODE JURISDICTION CODE INCLUDES
REPORT
87 5032 Fl4402 EBA Y
88 5032 Fl4401 EBA Y
89 5033 FI2202 EBA Y
90 5033 FI2201 EBA Y
9 5034 FI1202 EBA Y
92 5034 F11201 EBA Y
93 5035 FI1500 EBA Y
94 5036 F14002 EBA Y
95 5036 F14001 EBA Y
96 5037 C60.00 EBA Y
97 5037 C61.00 EBA Y
98 5038 C01.00 EBA Y
99 5038 C02.00 EBA Y
100 5038 C03.00 EBA Y
101 5038 C04.00 EBA Y
102 5038 C05.00 EBA Y
103 5039 C09.00 EBA Y
104 5040 OPRS EBA Y
105 5041 MKEQ EBA Y
106 5042 MKFX EBA Y
107 5050 Instrument Dataset ECB Y
108 5050 Financial Dataset ECB Y
109 5050 Instrument-protection ECB Y
Received Dataset
10 5050 Protection Received ECB Y
Dataset
m 5050 Joint Liabilities Dataset ECB
12 5050 Counterparty Risk Dataset | ECB Y
13 5050 Counterparty Instrument ECB
Dataset
14 5050 Counterparty Reference ECB Y
Dataset
15 5050 Accounting Dataset ECB Y
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7.1.1

7.1.2

Sl. No. DASHBOARD ID REPORT CODE JURISDICTION CODE INCLUDES
REPORT
16 5050 Counterparty Default ECB Y
Dataset
NOTE By Default, all Dashboards are enabled and if you

wish to parse particular Dashboards, modify the
FSI_DE_POP_REPORT_LIST table in the Atomic
Schema by enabling or disabling the Include Report
Column.

Executing SELECTED tasks of <INFODOM>_POP_DATA_ELEMENTS_EBA Batch

By Default, the <INFODOM>_POP_DATA_ELEMENTS_EBA Batch contains both the tasks, that is,
METADATA Parsing and REPORT Parsing. You can use the platform feature of the EXCLUDE or INCLUDE
Batch Task for the Optional execution of required tasks.

Topics:
e Verifying Logs
¢ Validating Lineage Outputs

Verifying Logs
Data Elements logs are generated in Atomic Schema under the FSI_MESSAGE_LOGS table.

Table 19: Data Elements Logs

Flag Batch Run ID Indication

Taskl (METADATA REGISTER_ELEMENTS_<Batch_Run | Processes Metadata Parsing.
Parsing) _ID> The message “Completed

REISTER_ELEMENTS” indicates that the
Metadata parsing is completed with
Registration.

Task2 (REPORT REPORT_TO_ELEMENTS_<Batch_R | Processes Report Parsing.

Parsing) un_ID > The message “Completed
REPORT_TO_ELEMENTS" indicates that all
the Report parsing is completed.

Validating Lineage Outputs

In Atomic Schema, you must verify that data is present in the following tables and ensure that the table is
populated:

e FSI_DE_RUN_LINEAGE_METADATA
e MDR_LINEAGE_METADATA
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e FSI_DE_REPORT_LINEAGE_BASE
e FSI_DE_REPORT_LINEAGE_DETL

NOTE It is recommended that the following SQL statement
must be executed in Config Schema if this INDEX is not
created:

CREATE INDEX index mdr mod parent child
CREATE INDEX index mdr mod parent child
ON mdb object dependencies

(parent object def id,child object def id)
COMPUTE STATISTICS

/

7.2 User Access

The following user groups are pre-seeded in the component that grants access to the Metadata Report
Extract screen.

e MDR View Group: To see Metadata Report Extract with View permissions.

e MDR Owner Group: To create templates in Metadata Report Extract.

7.3 Create and Export Metadata Report Templates

Perform the following steps to create and export the Metadata Report Templates:

1. Navigate to Common Components, select Utilities, and then select Metadata Report.

Figure 115: Metadata Report Template Summary Screen

o

= ORACLE Financial Services Data Foundation @ 6 8 US-English v | RRRUSER ~ &

Home >

Search Q Search "D Reset Refresh

Template [d Template Name

Summary

+Add (Zedit I View @ Delete ExporttoExcel Download Sort By v Search = & &
[ | Template 1d Template Name Template Description Status Created Date

[ | 227262 LineageTest-hint Supriti Completed 2018-07-06 12:11:21.0
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2. Inthe Summary screen, click Add to create a new Metadata Report Template.
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Figure 116: Metadata Report Template Summary-Add Screen

ORACLE Financial Services Data Foundation e & E Us-Englsh = RRRUSER - o]

Search Q;, Search

(&

t Refresh

Surnmary
+add [# bt B View SDelete BorttoFecel  Download v  Search * ~

[ | Template 1d ate Description Status Created Date

Sregiith TEst

3. Provide the Name and Description for the new template in the Template Definition page.

Figure 117: Template Definition Screen

Template Definition

< Back ° Mext >
Definition Obyect Types

Definition
Basic Details

* Name TR_TEST

Description Test Report

(] ¥ Retum

4. Select the desired object from the Object Type dropdown to be exported.

The individual report generates only the basic properties of the object selected, that is, name and
description. The relational report generates detailed information up to the Entities level if
Dependencies is chosen; and up to the Staging Columns level, if Data Lineage is selected along with
Dependencies.

Dependencies: The metadata object is dependent on several other metadata objects. Metadata
object is also used (that is, consumed) in several other metadata objects. Dependency or usage tree
can be of any depth. For example, a rule can be dependent on a hierarchy, business processor, and
dataset. Further, each of these metadata objects can be dependent on other metadata objects.
Metadata Export Utility exports all the dependent or used metadata objects for all paths in the
dependency or usage tree if this option is selected.

Lineage: Data is loaded from source systems to staging and then moved across to processing or
reporting. Lineage traces the data element as it moves across different layers of OFSAA: staging,
processing, and reporting. Metadata Export Utility exports the lineage of each of the reporting area
data element that is identified by dependencies.
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For Individual: In the Export Options, do not select Dependencies or Data Lineage.

Figure 118: Template Definition Report Export Options Screen

Template Definition

® Next >
Definition Object Types Filter Objects

< Back
Object Types
Object Types
Choose  Dashboard X

Export Options

Dependencies

Data Lineage

& save | ¥ Retum

The exported sample report for Individual is as follows.

Figure 119: Exported Report for Individual Screen

A B C D -

1 CLASSIFICATION_RULE_NAME CLASSIFICATION_RULE_DESC HIERARCHY_NAME HIERARCHY_DESC
2 |Reg Lig Cashflow - Outflow Others Total Collateral Reg Lig Cashflow - Outflow Others Total Collateral Risk Scenario Dimension Risk Scenario Dimension
3 |Reg Lig Cashflow - Outflow Others Total Collateral Reg Lig Cashflow - Outflow Others Total Collateral Reg Lig Cashflow Group Reg Lig Cashflow Group
4 RegLig Cashflow - Outflow Others Loss of Rights - Placed  Reg Liq Cashflow - Outflow Others Loss of Rights - Placed  RegLiq Cashflow Group Reg Lig Cashflow Group
5 |Reglig Cashflow - Outflow Others Loss of Rights - Placed  Reg Liq Cashflow - Outflow Others Loss of Rights - Placed  Risk Scenario Dimension Risk Scenario Dimension
6
7
8
9

Classification Rule Hierarchy | Dataset @ Ll v

For Relational: In the Export Options, select Dependencies.

Figure 120: Template Definition Report Export Options Selected Screen

Template Definition

[ ] Next >

< Back O
Definition Object Types Filter Objects

Object Types
Object Types

Choose | Dashboard X

EXport Options

Dependencies ()

Data Lineage

@ Save P Retum
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The exported sample report for Relational is as follows.

Figure 121: Exported Report for Relational Screen

A B C D E F G H J K L M N -

1 |Path Name Dependency
2 |Pathl Dashboard > Report > View > Hierarchy > Entities >
3 |Path2 Dashboard > Report > View > Derived Entity > Measure > Entities >
4 |Path3 Dashboard > Report > View > Derived Entity > Hierarchy > Entities >
5 |Pathd Dashboard > Report > View > Derived Entity > Dataset > Entities >
6 |Paths Dashboard > Report > View > Reporting Line Item > Measure > Entities >
7 |pathe Dashboard > Report » View > Reporting Line Item > Hierarchy > Entities »
8 |Path7 Dashboard > Report > View > Reporting Line Item > Derived Entity > Measure > Entities >
9 |pathg Dashboard » Report » View > Reporting Line Item > Derived Entity > Hierarchy > Entities »
10 |Path9 Dashboard > Report > View >Reporting Line Iltem > Derived Entity > Dataset > Entities >
1n
12

» Paths Path1 Path2 Path3 Patha Paths Pathé Path7 Pathg P w"-!-'w 4 »

The first sheet shows the different Paths and their Dependencies up to the Entities level. Select the
required Path sheet at the bottom to view the dependencies.

Each path tells how the dependency or usage is derived from dashboard to entity or vice versa
involving various OFSAA object types like Derived Entity, Hierarchies, Datasets, Measures, and so
on.

These paths are generated by the system using data already published in MDB dependency tables
as part of the OFSAA MDB object publish.

For every dependent object type displayed in each path sheet, the following columns are displayed:
=  Object type name
= Object type description
*  One of many Object-specific properties (optional)

For example: In Path1, Dashboard is the first Object type, the dependencies generated are
Dashboard Name, Dashboard Description, and Dashboard properties: Dashboard Country,
Dashboard Regulator, and so on. Similarly, Report is the next Object type in Path1and the
dependencies generated are Report Name, Report Description, Views Name, Views Description,
View Display Format, and so on. Then followed by Hierarchy Objects name, description, and
properties up to the Entities level.

Figure 122: Dependent Objects Type Screen

A B C D E F -

1 |DASHBOARD_NAME .DASHBOARDiDESC DASHBOARD_COUNTRY DASHBOARD_REGULATOR DASHBOARD_FREQUENCY REPORT_NAME |
2 |Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0401 |
3 |Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly F10403
4 Floa Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly F10403
5 |Floa Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly F10403
6 |Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0401 |
7 |Floa Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0405 ]
8 |FlIo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Flo402 |
9 [Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly F10403
10 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0402 |
11 Flo4 Breakdown of financial assets by instrument and by counterpi European Banking Authority  Quarterly F10405
12 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0405 !
13 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0402 |
14 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Flo402 |
15 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0405 !
16 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Flo401 |
17 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0403
13 Flo4 Breakdown of financial assets by instrument and by counterp: European Banking Authority  Quarterly Fl0401 I+

3 Paths Pathl Path2 Path3 Pathd Paths Pathe Path7 Pathg B oo "-i-" 4 »

The Usage sample report (generated by default when Dependencies is selected) is as follows.
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Figure 123: Usage Report Screen

A B c D E F G H J
1 [Path Name lusage
2 |Path1 Columns > Hierarchy > View > Report >Dashboard >
3 |Path2 Columns > Measure > Derived Entity > View > Report >Dashboard =
4 Path3 Columns > Hierarchy > Derived Entity = View > Report »Dashboard >
5 |Pathd Columns > Measure > Business Processor > Derived Entity = View > Report >=Dashboard >
6 |Paths Columns > Measure > Reporting Element > View > Report »Dashboard >
7 |Path6 Columns = Hierarchy > Reporting Element > View > Report =Dashboard =
3 |Path? Columns = Measure > Derived Entity > Reporting Element > View > Report »Dashboard =
9 |Pathg Columns > Hierarchy > Derived Entity = Reporting Element > View > Report >Dashboard >
10 |Pathd Columns > Measure > Business Processor > Derived Entity > Reporting Element > View > Report =Dashboard >
11 |Path10 Columns > Measure > Business Processor > Reporting Element = View > Report »Dashboard =
12
13
14
15 4
M 4 r v | paths ~Pathl . Path2 -~ Path3 . Path4 -~ Path5 . Path6 . Path7 . Pathg . Path{ W] il | 0

The first sheet shows the different Paths and their Usage up to the Dashboard level. Select the

required Path sheet at the bottom to view the Usage.

Figure 124: Data Lineage Report

A C
1 [COLUMNS NAME TcoLumns DESC COLUMNS_PHYSICAL COL ID  HIERARCHY | NAME HIERARCHY _ DESC HIER TVPE HIER_MULTI | DIM PROPERTY HIER TOTAL REQD
2 Transaction Account Flag __ Indicates f said account is canside FCT_DEPOSITS_BORROWINGS.F_Trans Account Flag Hierarchy  Hierarchy for Trans Account FlagBl REGULAR Yes
3 Repurchased Or Indemnified Fla(Indicates if the said account is Rep FCT_LOAN_ACCOUNT_SUMMARY_ R or FlagR or FlagBI REGULAR Yes
4 |Impairment Amount Under Asc 3 This column stores the impairment FCT_LOAN_ACCOUNT_SUMMARY . Impair asc31030 Amournt Check Impair asc31030 Amount Check Bl REGULAR Yes
5 Troubled Debt Restructure Flag This column indicates if said loan is FCT_LOAN_ACCOUNT_SUMMARY. Troubled Debt Restructure Flag | Troubled Debt Restructure Flag F B REGULAR Yes
6 [Negative Amortization Flag  This column stores if loan has negz FCT_LOAN_ACCOUNT_SUMMARY. Negative Amortization Flag Hiera Negative Amortization Flag Hiera B REGULAR Yes
7 |Mortgage Broker Surrogate Key This stores unique identifier for the FCT_LOAN_ACCOUNT_SUMMARY. Broker Skey Hierarchy Broker Skey Hisrarchy Bl REGULAR Yes
8 |Cleared Transaction Flag This columns stores if particular tra FCT_REG_ACCOUNT_SUMMARY F Cleared Transaction Flag Hierarc Cleared Transaction Flag Hierarc BI REGULAR Yes
9 |Cleared Transaction Flag This columns stores if particular tra FCT_REG_ACCOUNT_SUMMARY F Cleared Transaction Flag Hierarc Cleared Transaction Flag Hierarc BI REGULAR Yes
10 Mark To Market Value In Reporti This stores the mark to market valu FCT_REG_ACCOUNT_SUMMARY I Mtm Value-FRAS Hierarchy  Hierarchy Mtm Value-FRAS  BI REGULAR Yes
11 Broker Surrogate key This stores unique identifier for the FCT_DEPOSITS_BORROWINGS.H_Broker Hierarchy Deposit Borowi Broker Hierarchy Deposit Borowi B REGULAR Yes
12 Callable Deposit Indicator Indicates if said deposit can be call FCT_DEPOSITS_BORROWINGS.F_ Deposit Option Indicator Hierarct Deposit Option Indicator Hierarct BI REGULAR Yes
13 Impairment Amount Under Asc 3 This column stores the impairment FCT_LOAN_ACCOUNT_SUMMARY. Impair asc31030 Amount Check Impair asc31030 Amount Check BI REGULAR Yes
14 Troubled Debt Restructure Flag This column indicates if said loan is FCT_LOAN_ACCOUNT_SUMMARY. Troubled Debt Restructure Flag t Troubled Debt Restructure Flag FBI REGULAR Yes
15 Troubled Debt Restructure Flag This column indicates if said loan is FCT_LOAN_ACCOUNT_SUMMARY. Troubled Debt Restructure Flag t Troubled Debt Restructure Flag FBI REGULAR Yes
16 Troubled Debt Restructure Flag This column indicates if said loan is FCT_LOAN_ACCOUNT_SUMMARY. Troubled Debt Restructure Flag t Troubled Debt Restructure Flag FBI REGULAR Yes
17 Negative Amortization Flag  This column stores if loan has negz FCT_LOAN_ACCOUNT_SUMMARY. Negative Amortization Flag Hiera Negative Amortization Flag Hiera Bl REGULAR Yes
18 Cleared Transaction Flag This columns stores if particular tra FCT_REG_ACCOUNT_SUMMARY.F Cleared Transaction Flag Hierarc Cleared Transaction Flag Hierarc BI REGULAR Yes
19 Mark To Market Value In Reporti This stores the mark to market valuFCT_REG_ACCOUNT_SUMMARY.h Mtm Value-FRAS Hierarchy  Hierarchy Mtm Value FRAS  BI REGULAR Yes
20 Broker Surrogate key This stores unique identifier for the FCT_DEPOSITS_BORROWINGS.N_Broker Hierarchy Deposit Borowi Broker Hierarchy Deposit Borowi B REGULAR Yes
21 Troubled Debt Restructure Flag This column indicates if said loan isFCT_LOAN_ACCOUNT_SUMMARY_ Troubled Debt Restructure Flag | Troubled Debt Restructure Flag FBI REGULAR Yes
22 Mortgage Broker Surrogate Key This stores unique identifier for the FCT_LOAN_ACCOUNT_SUMMARY. Broker Skey Hierarchy Broker Skey Hisrarchy Bl REGULAR Yes
23 Mortgage Broker Surrogate Key This stores unique identifier for the FCT_LOAN_ACCOUNT _SUMMARY. Broker Skey Hierarchy Broker Skey Hierarchy Bl REGULAR Yes
24 Claim Local Currency Code  Refers to the Local currency code f FCT_REG_ACCOUNT_SUMMARY.V Currency Code Comparison Hier, Currency Code Comparison Hier: B REGULAR Yes
25 | Cross Border Claim indicator  Indicates if said claim is cross brod FCT_REG_ACCOUNT_SUMMARY.F Cross Border Claim Hierarchy  Cross Border Claim Hierarchy B REGULAR Yes
26 Transaction Account Flag Indicates if said account is conside FCT_DEPOSITS BORROWINGS.F_Trans Account Flag Hierarchy  Hierarchy for Trans Account Flag Bl REGULAR Yes
27 Deposit Call Exercised Indicator This Column Stores the Deposit CaFCT_DEPOSITS_BORROWINGS.F_ Next Option Flag Deposit Borrow Next Option Flag Deposit Borrow B REGULAR Yes
28 Troubled Debt Restructure Flag This column indicates if said loan isFCT_LOAN_ACCOUNT_SUMMARY_ Troubled Debt Restructure Flag t Troubled Debt Restructure Flag FBI REGULAR Yes
29 Troubled Debt Restructure Flag This column indicates if said loan isFCT_LOAN_ACCOUNT_SUMMARY. Troubled Debt Restructure Flag t Troubled Debt Restructure Flag FBI REGULAR Yes
30 Negative Amortization Flag  This column stores if loan has nege FCT_LOAN_ACCOUNT_SUMMARY. Negative Amortization Flag Hiera Negative Amortization Flag Hiera Bl REGULAR Yes
31 Recourse to General Credit  This stores the recourse to general FCT_REG_ACCOUNT_SUMMARY F Recourse To General Credit Indic Recourse To General Credit Indic Bl REGULAR Yes
32 Contractual Maturity in Days  This column stores the orignal matt FCT_REG_ACCOUNT_SUMMARY .\ Contractual Maturity Term Hierar Contractual Maturity Term Hierar BI REGULAR Yes
33 Nettable Pool Surrogate Key  This column stores the reference toFCT_REG_ACCOUNT_SUMMARY .\ Nettable Pool Surrogate Key Hie Nettable Pool Surrogate Key Hie BI REGULAR Yes
34 Broker Surogate key This stores unique identifier for the FCT_DEPOSITS_BORROWINGS.N_Broker Hierarchy Deposit Borowi Broker Hierarchy Deposit Borow B REGULAR Yes
35 Broker Surrogate key This stores unique identifier for the FCT_DEPOSITS_BORROWINGS.N_Broker Hierarchy Deposit Borowi Broker Hierarchy Deposit Borow B REGULAR Yes
36 Deposit Call Exercised Indicator This Column Stores the Deposit CaFCT_DEPOSITS_BORROWINGS.F_ Next Option Flag Deposit Borrow Next Option Flag Deposit Borrow Bl REGULAR Yes
37 Deposit Listing Senvice Prowder i This Column Stores the umique ider FCT DEPOSITS BORROWINGS N Deposit List Skey ierarchy  Deposi List Skey Hierarchy 81 REGULAR Yes
“ bl ' " Paths Pat'll Path2 Path} Path4 Pathﬁ Pathﬁ Path? PathB Path9 . Path1o *f.J | i L

Navigate to Template Definition, select Choose Object Type, and then select Data Lineage to

export the lineage details up to the Staging Columns level.

NOTE
are selected.

The minimum memory settings to run lineage

reports should be

Data Lineage can be selected only if Dependencies

export JAVA_OPTS="-Xms1024m -Xmx8192m”
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Figure 125: Template Definition Data Lineage Selection Screen

Template Definition

< Back o) ®
Definition Object Types Filter Objects Lineage Properties
Object Types
Object Types
Choose  Dasnboard x
Export Options

Dependencies (:)
Data Lineage ()

@ save

¥ Retum

Next »

NOTE
generated Relational report along with the

Data Lineage is generated as a separate sheet in the

Dependencies. Select the Lineage sheet to view the

Data Lineage (up to Staging column level).

Figure 126: Lineage Report Screen

A B c
1 |REPORT SCHEDULE VIEW
2 (Find Flo404
3 |Fiod FI0403
4 Fid Flg408
3 |FID4 Flo404
6 |FInd Flo40z
7P Floa04
& |Find Flga0a
3 |FInd Flod403
10 (FId Flo401
11 Fin4 Flo408
12 FId FlI0404
13 FId Floa0s FI04-FIO0404
14 \FIn4 Flo404 FI04-FIO404
15 |FInd Flo403 FlOd-FI4D3
16 |FID4 Flgans FI04-FI0404
17 |Fid Floa0s FIi4-Floa0d
18 |FIDd Flodoa FI0d-FlO40d

o

CELLID

FID404RI0C050
FIDA03R1TOCO10
FIDADAR1TOCO20
FID404RO30C050
FID40ZR130C010
FIDA04R1 200040
FIDADARIOCO50
DATASET_JOINS
FID401R1TOCO20
FID404R 600020
FIDA04RI20C010
FIDADAR190C030
FID404RLG0C020
FID403R150C020
FIDA04ROS0C040
FIDADAROS0C0A0
FID4D4R110C010

E
DERIVED ENTITY CODE
MANDATGRY_SOURCE_COLLMM
MANDATORY TARGET_COLUMN
MANDATORY_TARGET_COLUMN
DERRDOL

DERRSOL
MANDATGRY_TARGET_COLUMN
MANDATORY_SOURCE_COLUMN
MANDATCRY_SOURCE_COLUMMN
DERRS0L

DERRSO1

DERRS01

DERRS02

DERRS01

DERRSOL

DERRSD2

DERRS02
MANDATCRY_TARGET_COLUMN

F
METADATA CODE

MANDATORY SOURCE_COLUMN
MANDATORY_TARGET_COLUMN
MANDATORY_TARGET_COLUMN
DSAROOL

DSRAS0L

MANDATORY TARGET_COLUMM
MANDATORY_SOURCE_COLUMN
MANDATORY_SOURCE_COLUMN
DSRRS0L

DSRASOL

DSRAS0L

DSRRS02

DSARSOL

DSRAS0L

DSRAS0Z

DSRAS0Z
MANDATORY_TARGET_COLUMN

El|

(5]
RESULT AREA TARLE
Mandatory Sowrce Column
FCT_COMMON_ACCOUNT_SUMMARY
FCT_COMMON_ACCOUNT_SUMMARY
FCT_REG_ACCOUMT_SUMMARY
FCT_REG_ACCOUMT_SUMBMARY
FET_COMMON_ACCOUNT _SUMMARY
Mandatory Sowrce Column
Mandatory Source Column
FCT_REG_ACCOUNT_SUMBMARY
FCT_REG_ACCOUMT SUMMARY
FCT_REG_ACCOUMT_SUMMARY
FCT_REG_ACCOUNT _SUMBMARY
FCT_REG_ACCOUMT_SUMMARY
FCT_REG_ACCOUMT_SUMBARY
FCT_REG_ACCOUNT SUMMARY
FCT_REG_ACCOUMNT_SUMMARY
FCT_REG_ACCOUNT_SUMMARY

H =
RESULT AREA COLUMMN
MANDATORY SOURCE_COL
W_MIS_DATE_SKEY
W_MIS_DTE_SKEY
N_REG_PROD_TYPE_SKEY
N_STAMDARD_PARTY_TYPE
N_ACCT_SKEY

MANDATORY SOURCE_COL
MANDATORY_SOURCE_COL
M_STAMDARD_PARTY_TYPE
N_REG_PROD_TYPE_SKEY
W_STAMDARD_PARTY_TYPE
M_STAMDARD_PARTY_TYPE
N_REG_PROD_TYPE_SKEY
N_REG_PROD_TYPE_SKEY
N_REG_PROD_TYPE_SKEY
W_REG_PROD_TYPE_SKEY
N_RUN_SKEY -

5. Select Filter Objects to see the selected objects.
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Figure 127: Template Definition Filter Objects Screen

Template Definition

< Back o) ) ® Next >
Definition Object Types Filter Objects Lineage Properties Review
Filter Objects
Dashboard

& Save P Retumn

>
Select one Filter Object from the Available Objects and Click Move to add a Selected Object.

<
Select one Filter Object from the Selected Objects and click Remove to remove a Filter
Object.

Figure 128: Filter Objects Screen

Dashboard

Available Objects

When the object list is huge, use the Search option as shown above. Type the first three letters of
the Filter Object name and the relevant Filter Objects are displayed.

NOTE You can type the complete Filter Object name to
select and add to the Selected Objects.
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Figure 129: Filter Objects Selection Screen

Dashboard

Available Objects

6. Select the Lineage Properties required to be generated.

Figure 130: Template Definition Lineage Properties Screen

Template Definition
< sak C O C ® Next >
Definition Object Types Filter Objects Lineage Properti .. Review
Lineage Properties
4 B Dashboard -~ ﬁLmeage Element Column Leveld e
B View I [ Lineage Element Table Level5
B Cellld [ Lineage Data Flow Type Level5
[ Cell Group Id [ Lineage Data Flow Name Levels
E Derived Entity Code ﬁLineage Run or Batch Level5
B Derived Entity Description > B Lineage Element Column Leveld
B Metadata Code < B Lineage Element Table Leveld
E Metadata Description ﬁLineage Data Flow Type Leveld
B Metadata Type [ Lineage Data Flow Name Leveld
E Metadata Sub Code ﬁLineage Run or Batch Leveld
[ Metadata Sub Description [ Schedule
B Metadata Sub Type - BiReport -
@ save | ¥ Retun

7. Review the Template Definition once and click Save.

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 134



CREATE AND EXPORT METADATA REPORT TEMPLATES

METADATA EXPORT UTILITY

Figure 131: Template Definition Save Screen

Template Definition
< Back o] O (@] [ ] Next >
Object Types Filter Chjecis Lineage Properlies Review
Object Identifier Object Name Object Type
0 1499240042983 FiD4 Dashboard
< >
Page 1 of1 (1of 1items) m
@ Save ¥ Reum
8. C(lick Return to go to the Summary page.
Figure 132: Metadata Report Template Summary Screen
ORALCLE Financial Services Data Foundation G e & Us-English = RRRUSER B

Search

Summary

+add Fedit K view 18 Delate

Template [d Template Description

27263 LS FED Lineage
Supriti

Test

Status

et Started
Completed

Ongeing

Q) Search "TIResat Refrash

Created Date

2018

9. Select a Template in the Template List in the Summary screen and click Export to Excel to export

the desired objects in Excel Sheet format.

NOTE
Excel option.

10. The Report Generation function is an asynchronous action and to check the status of the export

function, use the Refresh option in the Summary screen.

MDB Publish must be triggered before executing the Export to
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Figure 133: Template Exported Screen

ORACLE Financial Services Data Foundation

Herme

Search

Summary

7 Edit [§ View [ Delete  Exportto Excel  Download
=l | Template id

W | 227263

Template Name
US FED Lincage

Template Desoiption

US FED Lineage

RRAUSER + B

Q,Search D Res

Status

Mot Started

Created Date
Z0LE-D7-06 15:23:24.0

t-hint

Supriti
Supriti
TEst

Completad

For Excel Export, the following are the Status values:

* Not Started: The Report Generation is yet to start, but the function has triggered the action

in the background.

* Ongoing: The Report Generation is started and in process.

= Completed: The Report Generation is completed and ready to view or download.

» Failed or Partially Completed: The Report Generation encountered an issue and the
process is partially completed or failed.

NOTE

The export logs are generated and placed in the

/Context Name/logs/MDB. log directory.

Log files give the following information:

1. All Paths query

o > DN

Lineage query
Status of excel output creation

Exceptions and errors, if any

The query for each path and if data present for this path

. Select a Template in the Template List in the Summary screen and click Download to save a copy
of the generated Metadata Report Templates excel sheet, after the export status shows as

completed.
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7.4

Figure 134: Metadata Report Download Screen

= ORACLE Financial Services Data Foundation G & [(E Us-English ¥ RRRUSER ~ B
Hom
Search O, Search "D Reset Refrash
late Id nipla !
Summary
#edit I View [ Delete [3 ¥  Search [ -
= | Template [ Template Name Status Created Cate
227263 LS FED Lineage O Linaag Mot Started 2018-07-05 40
¥ 227262 LineageTest-hint Supriti Complated 2018-07-06 12:11:21.0
227261 LinaageTast Supsit Ongoing 08 57:50.0
2726 Sreg TEst Completad 20%
1 fai K < " Records Per Page 1

User Access

The following user groups are pre-seeded in the component that helps you to get access to the Metadata
Report Extract screen.

¢ MDR View Group: Helps you to see Metadata Report Extract with View permissions.

e MDR Owner Group: Helps you to create templates in Metadata Report Extract.

View Metadata Report Templates

Perform the following steps to view the Metadata Report Templates:
1. Select a Template in the Template List in the Summary screen.

2. C(lick View to view the generated Metadata Report Templates excel report (after the export status
shows as completed).

Figure 135: Metadata Report View Screen

= ORALCLE Financial services Data Foundation Q e [E Us-English  »  RRRUSER ~ 0]
Search O Search "D Reset Refresh
" | nipla !
Summary
4 -'.-m_ iDelete  Export to Excel  Download Sart By ™ Search =
= | Template [ Template Mame Ternplate Description Status Created Date
227263 LS FED Lineage LS FED Lineage Not Started 2018~ :24.0
o= _221‘2!2 LineageTest-hint Supriti Complatad 2018-07-06 12:11:21.0
227261 LineageTest Suprit onaoing bl 06 10:57:50.0
227. Sreejth TEst 05 20:09:27.
1 fdi K < A Records Per Page 1
NOTE With this option, the Metadata Report Templates excel report is

opened in view-only mode.

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 137



METADATA EXPORT UTILITY
MODIFY OR EDIT METADATA REPORT TEMPLATES

7.5 Modify or Edit Metadata Report Templates

Perform the following steps to edit or modify the Metadata Report Templates:
1. Select a Template in the Template List in the Summary screen.

2. (lick Edit to modify the generated Metadata Report Templates excel report (after the export status
shows as completed).

Figure 136: Metadata Report Edit Screen

ORACLE rinandal Services Data Foundation @ & [ US-English RRRUSER + [0}

Search Q) Search ‘D) Reset Refrash

L% FED Linea tdot Started

Supriti

TEst

7.6 Delete Metadata Report Templates

Perform the following steps to delete the Metadata Report Templates:
1. Select a Template in the Template List in the Summary screen.

2. C(lick Delete to delete the Metadata Report Templates.

Figure 137: Metadata Report Delete Screen

ORACLE sinandial services Data Foundation 9 B E Us-English = RRRUSER + [0
Search Q, Search D Reset Refresh
Summary
dit [ view Expar ad ich lag & &

Status Creal

227263 LIS FED Lineage us Mot Started 2018 240

4 227262 LineageTest-hint Suprit] Complatad 2018-07-06 12:11:21.0
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Report Submission

This chapter provides an understanding of the report submission process.
Topics:

e Report Submission: AgileREPORTER to Regulator

o Edit Checks or Validity Check or Quality Checks

e Report Templates to be used in AgileREPORTER

e Supported Report Template Version and Activation Date

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, and so on.

Edit Checks or Validity Check or Quality Checks

The OFSAA Ul carries out the report level or submission check comprising Edit Checks or Validity Checks,
or Quality Checks as provided by the regulator.

Topics:
e Executing Edit Check Batch for AnaCredit CBM
e Executing Edit Check Batch for AnaCredit ECB

e Edit Check Validation Results
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8.2.1

Executing Edit Check Batch for AnaCredit CBM

To execute the edit check batch for AnaCredit CBM, perform the following steps:

1.

2,

Navigate to Financial Services Data Foundation, select Operations, and then select Batch
Execution.

Select the batch <<INFODOM>>_ANACREDIT_EDIT_CHECK_CBM to execute all the tasks in CBM.

Figure 138: Edit Check (ANACREDIT CBM) Batch Execution Screen

@  FSDFINFO_ANACREDIT_EDIT_CHECK CBM
FSDFINFO_ANACREDIT_EDIT_CHECK ECB
FSDFINFO_AMACREDIT_SCD
FSDFINFO_CAMPAIGN
FSDFINFO_COLLATERAL

Page 1 ofd(1-15of 57 items)

Task Details CH Exclude/Include T2 Hold/Release

AnaCredit

Page 1 of 1(1-8cf8items)

Information Date

Date

Populates Edit Check Summary for ANACREDIT
Populates Edit Check Summary for ANACREDIT
ANACREDIT 5CD

Data Quality batch for CAMPAIGN tables

Data Quality batch for Collateral tables

Records Per Page 15

TaskID & Metadata Value Component ID Precedence Task Status
Taskl VW_ACCNT_FINCL_INSTMNT_CBM RUN DQ RULE N
Task2 ba Group for - VW_COUNTERPARTY_DEFAULT_CBM RUN DQ RULE Tackl N
e VW_COUNTERPARTY_DEFAULT_CEM - - - - ¢ i
- D Group for - S . -
<3 VW, ERPARTY { CEM { sk2
Task3 VIV COUNTERPARTY.INSTRUMENT e V- COUNTERPARTY INSTRUMENT CaM RUN DQ RULE sk N
. DQ Group for - o ol ERBARTY & o . s
faskd VW COUNTERPARTY REFERENCE, Caty  YW-COUNTERPARTY_REFERENCE CB RUN DQ RULE fask3 N
TaskS VW_INSTRUMENT_PROTECTIGN_CEM RUN DQ RULE Taskd N
Taskb VW_JOINT_LIABILITIES_CBM RUN D@ RULE Tasks N
Task7 VW PAOTECHION VW_PROTECTION_RECEIVED_CEM RUN DQ RULE Tasks N
Task8 Populates Edit Chs Fn_Pap_Dg_Edit Check _Results TRANSFORM DATA Task? N

Records Per Page 15

3. Monitor the status of the batch using the Batch Monitor (Navigate to Financial Services Data
Foundation select Operations and then select Batch Monitor).

Figure 139: Edit Check (ANACREDIT CBM) Batch Monitor Screen

¥ FSDFINFO_ANACREDIT_EDIT_CHECK_CEM
FSDFINFO_ANACREDIT_EDIT_CHECK_ECB
FSDFINFO_AMACREDIT_SCD
FSDFINFO_DIM_ACCOUNT_SCD
FSDFINFO_MDB
FSDFINFO_POP_DATA_ELEMENTS_EBA

Populates Edit Chack Summary for ANACREDIT
Populates Edit Chack Summary for ANACREDIT
ANACREDIT_SCD

SCD for DIM_ACCOUNT

Batch for MDB Publish

Populates Data and Report Elemetns for EBA

FSDFINFO_POP_DATES_DIM Populate DIM_DATES

Page 1 of2(1-150720 items) Records Per Page 15

Batch Run Details Start Monitoring &% Stop Monitoring "D Reset

Information Date | 20160930 v Monitor Refresh Rate (seconds) 5
BatchRunID  FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_20160930_1 ¥
Batch Status
Batch Run ID Batch Status
FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_20160930_1 Successful

Task Details

TaskID 4 Metadata Value Companent ID Tesk Status Task Log
roup for - UL ACCNT FINCLINSTMNT CBM : 1314 5 View Lo
skl CeRT FINCLINSTVINT CEM VW_ACCNT_FINCL_INSTMNT_CBIV RUN DQ RULE [13314] Successful ~ View Log
- DQ CoUNTERDAE . e

sk2 £RPA CEM 2 3314] Suc View Lo
ask2 VU COUNTERPARTY, DEFAULT CEM VW_COUNTERPARTY_DEFAULT_CBM RUN DQ RULE [13314] Successful ~ View Log
- DA Grou P — . o

sk3 VW, ERPA UMENT_CBM 2 2314] Suc View Lo
ask3 VU COUNTERPARTY, INSTRUMENT CEM VW_COUNTERPARTY_INSTRUMENT_CEM RUN DQ RULE [13314] Successful  View Log
. DQ Grou VW COUNTERPARTY R CE CBM o - View Lo
askd VU COUNTERPARTY_REFERENCE CBM VW_COUNTERPARTY_REFERENCE_CBM RUN DQ RULE [13314] Successful ~ View Log
TaskS DQ Group foi VW_INSTRUMENT_PROTECTION_CBM RUN DQ RULE [13314] Successful ~ View lag

VW_INSTRUMENT_PROTECTION_CBM
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8.2.2 Executing Edit Check Batch for AnaCredit ECB

To execute the edit check batch for AnaCredit ECB, perform the following steps:

1. Navigate to Financial Services Data Foundation, select Operations, and then select Batch
Execution.

2. Select the batch <<INFODOM>>_ANACREDIT_EDIT_CHECK_ECB to execute all the tasks in ECB.

Figure 140: Edit Check (ANACREDIT ECB) Batch Execution Screen

@ FSDFINFO_ANACREDIT_EDIT_CHECK_ECE

Populates Edit Check Summary for ANACREDIT

FSDFINFO_ANACREDIT_SCD ANACREDIT_SCD
FSDFINFO_CAMPAIGN Data Quality batch for CAMPAIGN tables
FSDFINFO_COLLATERAL Data Quality batch for Collateral tables

Page 1 of4(1-15 of 57 items) Records Per Page 15

Task Details & Exclude/include IE Hold/Release

TaskID 4 Metadata Value Component ID Precedence Task Status

Taskl e CLINGTMNT | YWLACCNT_FINCLINSTMNT RUN DQRULE N
W_ACCNT_FINCL_INSTM

Task2 bQ Group for - WW_COUNTERPARTY_DEFAULT RUN DQ RULE Task1 N

Task3 . VW_COUNTERPARTY_REFERENCE RUN DQ RULE Task2 N

Taskcd VIW_PROTECTION_RECEIVED RUN DQ RULE Taskd N

Tasks :jp:“f;ffjf Check Summary . pop_Do_Edit Check Results TRANSFORM DATA Taskd N

Page 1 of 1(1-50f5 items) Records Per Page 15

Information Date

Date

Execute Batch

3. Monitor the status of the batch using the Batch Monitor (Navigate to Financial Services Data
Foundation, select Operations, and then select Batch Monitor).

Figure 141: Edit Check (ANACREDIT ECB) Batch Monitor Screen

FSDFINFO_ANACREDIT_EDIT_CHECK_CBM

Populates Edit Check Summary for ANACREDIT

#  FSDFINFO_ANACREDIT_EDIT_CHECK_ECB Populates Edit Check Summary for ANACREDIT
FSDFINFO_ANACREDIT_SCD ANACREDIT_5CD
FSDFINFO_DIM_ACCOUNT_SCD SCD for DIM_ACCOUNT
FSDFINFO_MDEB Batch for MDB Publish
FSDFINFO_POP_DATA_ELEMENTS_EBA

Populates Data and Report Elemetns for EBA
FSDFINFO_POP_DATES_DIM Populate DIM_DATES

Page 1 of2(1-15 of 20 items) Records Per Page 15
Batch Run Details Start Monitoring & Stop Monitoring D' Reset

Information Date 20160930 v Monitor Refresh Rate (seconds) 5

Batch Run ID FSDFINFO_ANACREDIT_EDIT_CHECK_ECE_20160030_1 ¥

Batch Status
Batch Run ID Batch Status
FSDFINFO_ANACREDIT_EDIT_CHECK_ECB_20160930_1 Successful
Task Details
TaskID & Task Deseription Metadata Value Component ID Task Status
DQ Group fo CNT_FINCL_INSTMNT NT_FINCL_INSTMNT RUN DQ RULE [13314] Successful
UNTERPARTY_DEFAULT VW_COUNTERPARTY_DEFAULT RUN DQ RULE [13314] Successful
lask3 1 ARTY_REFERENCE VW_COUNTERPARTY_REFERENCE RUN DQ RULE [13374] Successful
DQ Group for - OTECTION_RECEIVED VW_PROTECTION_RECEIVED RUN DQ RULE [13374] Successful
Task3 Populates Edit Check Summary for AnaCredit  Fn_Pop_Dq_Edit_Check _Results TRANSFORM DATA [13314] Successful

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 141



REPORT SUBMISSION

EDIT CHECKS OR VALIDITY CHECK OR QUALITY CHECKS

Edit Check Validation Results

The Edit Check Validation results will be available in the following tables under the Atomic Schema after
the batches are successfully executed:

8.2.3

1. FSI_EDIT_CHECK_SUMMARY: Summary results
Figure 142: Summary Results Screen
H- & #H | @ = S o -
V_BATCH_ID |N_EDIT_CHECK_SKEY _ |v_DE_CHECK_ID |RUN_STATUS  [FAILED_ROWS |FIC_MIS_DATE _[ENTITY |
»| 1|FSDFINFO_&NACREDIT_EDIT_CHECK_CBM_2016 - 7 DA_AMA_ACCHT_FINCL_MTCODT_48 - - 0 30-5ep-2016  ~ B
2 |FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2016C - 143 DO_AMA_ACCNT_FINCL_MTCO01_49 B3 30-Sep-2016 =
3| FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2076C - 143 DO_ANA_ACCHT_FINCL_MTCO01_B0 0 30-Sep-2016 -
4 | FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2016C 143 DE_ANA_ACCHT_FINCL_MTCO01_51 0 30-Sep2016 ~
5 | FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2076C - 150 D_ANA_ACCNT_FINCL_MTCO0_52 0 30-5ep-2016  ~
B | FSDFINFO_&NACREDIT_EDIT_CHECK_CBM_2076( - 151 DO_ANA_ACCNT_FINCL_MTCO01_53 0 30-Sep-2016 ~
7 |FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_20716C - 1 DO_ANA_SCCHT_FINCL_MTCO01_54 0 30-Sep-2016 -
8| FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2016C 2 DO_ANA_ACCHT_FINCL_MTCO0_55 0 30-Sep2016 ~
3| FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2076C - 3 DA_AMA_ACCHT_FINCL_MTCO0T_55 0 30-5ep-2016  ~
10 | FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2076C - 4 DOI_AMA_ACCHT_FINCL_MTCO0T_57 0 305ep-2016 -
11 [FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_20716C - 10 DG_ANA_ACCHT_FINCL_MTCO01_52 0 30-Sep-2016 -
12 [FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2016C 30 DE_ANA_ACCHT_FINCL_MTCO01_53 0 30-Sep2016 ~
13 | FSDFINFO_ANACREDIT_EDIT_CHECK_CEM_20160 31 DE_ANA_ACCNT _FINCL_MTCO_E0 0 305ep-2016 -
14 | FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2076C - 32 DE_ANA_ACCNT_FINCL_MTCOO0T_E1 0 305ep-2016 -
15 [FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2016C - 41 DO_ANA_ACCHT_FINCL_MTCO0_E2 0 30-Sep-2016 -
16 [ FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2016L - 42 DO_ANA_ACCHT_FINCL_MTCO01_E3 - E 58 30-Sep2016 -
17 | FSDFINFO_ANACREDIT_EDIT_CHECK_CEM_20160 43 DE_ANA_ACCNT _FINCL_MTCOO_G4 0 305ep-2016 -
18 | FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2076C - 44 DO_ANA_ACCMT_FINCL_MTCOD_ES - E 1 305ep-2016 -
19 [FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_20716C - 53 DO_ANA_ACCHT_FINCL_MTCO0_BE 0 30-Sep-2016 -
20 [ FSDFINFO_ANACREDIT_EDIT_CHECK_CBM_2016C - 54 DO_ANA_ACCHT_FINCL_MTCO0_E? 0 30-Sep-2016 -
21 | FSDFINFO_ANACREDIT_EDIT_CHECK_CEM_20160 56 DiE_ANA_ACCNT _FINCL_MTCO_BR 0 305ep-2016 -
2. DQ_RESULT_SUMM_MASTER: Detailed results

Figure 143: Detailed Results Screen

DO_ANA_ACCNT_FINCL_MTCO01 63 -

i ACCMT_FIMCL_INSTMNT -

ACCRUED_INTEREST

H- & dh B S i~

V_D0_CHECK_ID [v_DO_SRC_TBL [V_DO_SAC_COL [N_R_[M_| [V ERR_VALUE |M_REC_FAIL_COUNT |

»| 1 |PO_&NA_ACCNT _FINCL_MTCOOT_4E - |V _ACCNT_FINCL_INSTMNT - CBM_RECOURSE | 1 0
2| DE_ANA_ACCNT_FINCL_MTCO0T_43 - Y ACCNT_FINCL_INSTMNT - CEM_REFERENCE_RATE 76 63 £3
3| DE_ANA_ACCNT_FINCL_MTCO0T_50 - | w_ACCHT_FINCL_INSTMNT - GETTLEMENT_DATE 71 0
4| DE_ANA_ACCNT_FINCL_MTCOT_51 - % ACCNT_FINCL_INSTMNT - CEM_SUBORDINATED_DERT B 0
5| DE_ANA_ACCHT_FINCL_MTCOOT_52 - | %w_ACCNT_FINCL_INSTMNT - GYNDICATED_CONTRACT_IDENTIFIER -~ 76 1 0
6 | DE_ANA_ACCNT_FINCL_MTCO_53 - Y _ACCNT_FINCL_INSTMNT - CBM_REPAYMENT_RIGHTS 7w 1 0
7| DE_ANA_ACCNT_FINCL_MTCO01_54 - w_ACCNT_FINCL_INSTMNT - FAIR_VALUE_CHANGES_DUE A 0
8| DE_ANA_ACCNT_FINCL_MTCOO_5G - aw_ACCNT_FINCL_INSTMNT - REPORTING_IDENTIFIER w1 0
9| DO_ANA_ACCNT_FINCL_MTCO01_56 - Yiw_ACCNT_FINCL_INSTMNT .- OBSERVED_IDENTIFIER w1 0
10 | DO_AMA_ACCHT_FINCL_MTCO0T_57 - WwW_ACCNT_FINCL_INSTMNT - CONTRACT_IDENTIFIER 7w 1 0
11 | DE_AMA_ACCNT _FINCL_MTCO0T_58 - | Ww_ACCNT_FINCL_INSTMNT - | INSTRUMENT_IDENTIFIER w1 0
12 | DO_ANA_ACCNT _FINCL_MTCOM_59 - Ww_ACCNT_FINCL_INSTMNT - INTEREST_RATE 71 0
13 | DE_ANA_ACCNT _FINCL_MTCODT_B0 - | Ww_ACCNT_FINCL_INSTMNT - NEXT_INTEREST_RATE_RESET w1 0
14 | DE_ANA_ACCNT_FINCL_MTCODT_61 - %W _ACCNT_FINCL_INSTMNT - CEM_DEFALILT_STATUS_INSTMNT A 0
15 | DE_ANA_ACCNT_FINCL_MTCOM_62 - Ww_ACCNT_FINCL_INSTMNT - DATE_OF_THE_DEFALILT 71 0
16 | DE_ANA_ACCNT_FINCL_MTCODT_63 - Ww_ACCNT_FINCL_INSTMNT - | TRANSFERRED_AMOLINT 76 58 53
17 | DE_ANA_ACCNT_FINCL_MTCOO_64 - Ww_ACCNT_FINCL_INSTMNT - | ARREARS_FOR_INSTRUMENT 71 0
18 | DE_ANA_ACCNT_FINCL_MTCODT_GE - Ww_ACCNT_FINCL_INSTMNT - DATE_OF_PAST_DUE 7w 1 1
19 | DE_ANA_ACCNT _FINCL_MTCOO_G6 - | Ww_ACCNT_FINCL_INSTMNT - | CBM_TYPE_OF_SECURITISATION A 0
20 | DE_ANA_ACCNT_FINCL_MTCODT_67 - Ww_ACCNT_FINCL_INSTMNT - OUTSTANDING_NOMINAL w1 0
Fil w1 0
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3. DQ_AUDIT_TRAIL: Record level details

Figure 144: Record Level Details Screen

H- @ FEMN E==
W_TABLE_NAME | ¥_COLUMM_NAME | DO_CHECK_ID |TI_[FAIL_ [ERR_MSG |Y_CHECK_M&ME |

_}_1| - DE_ANA_ACCMT_FIMCL_MTCOM_29 - - ~ ORA-0000: normal, successful completion - INFO o

2 DO_ANA ACCHT_FINCL_MTCOO01_23 ORA-D000: narmal, successfiul completion INFO
HE - | DO_ANA_ACCMT_FIMCL_MTCOOM_30 - - - ORA-0000: normal, successful campletion - STATUS
|| #|Ww_ACCHT_FINCL_INSTMNT - COMTRACT_IDENTIFIER - DE_ANA_ACCHMT_FINCL_MTCO01_30 - 7t-- 0 - ORA-0000: nomal, successful completion -~ INFO

] DO_ANA ACCHT_FINCL_MTCOO01_30 ORA-D000: narmal, successfiul completion INFO
:E Bs e - ORA-0000: normal, successful completion -
| 7] - | DO_ANA_ACCMT_FIMCL_MTCO0M_30 - - - ORA-0000: normal, successful completion - INFO

g DE_ANA_ACCMT_FINCL_MTCOO_30 0RA-0000: normal, successfiul completion INFO
:E - DO_ANA_ACCMT_FIMCL_MTCOO1_31 - - - OR&-0000: nommal, successful completion - STATUS
| [ 10 ACCMT_FINCL_INSTMNT - INSTRUMENT_IDENTIFIER - DE_ANA_ACCHMT_FINCL_MTCO01_31 - 7t-- 0 - ORA-0000: nomal, successfiul completion - INFO

n DE_ANA_ACCMT_FINCL_MTCOO_31 0RA-0000: nommal, successfiul completion INFO
:E Bs e ~ ORA-0000: nomal, successful completion -
| |13] <o DO_ANA_ACCHT_FINCL_MTCOO1_31 | - -+ ORA-0000: namal, successfiul completion - INFO

14 -+ DO_ANA_ACCMT_FINCL_MTCOO1_31 - - - ORA-0000: normal, successful completion - INFO
(15| - DO_AMNA_ACCMT_FINCL_MTCOM_32 - - -+ ORA-0000: nomal, successhul completion - STATUS
| |16 W ACCNT_FIMCL_IMSTMNT - CBM_TYPE_OF_INSTRUMENT - DE_ANA ACCHT_FINCL_MTCOM_32 . 76.- 0 - ORA-0000: nomnal, successful completion - INFO

17 - DE_ANA_ACCHNT_FINCL_MTCOO_32 - - - ORA-0000: normal, successhul completion -~ INFO
:I B R -+ ORA-0000: nomal, successful completion -

19 DE_ANA_ACCMT_FINCL_MTCOO_32 ORA-D000: narmal, successfiul completion INFO
ED - DO_ANA_ACCMT_FIMCL_MTCOOM_32 - - - ORA-0000: normal, successful completion - INFO
:Z - | DO_ANA_ACCMT_FIMCL_MTCO0M_33 - - - ORA-0000: nomal, successful completion -+ STATUS

8.3 Report Templates to be used in AgileREPORTER

The report templates to be used in AgileREPORTER are listed in the following table.

Table 20: Report Templates for AgileREPORTER

Report Template
CA1P1 CAR_VT
CA1P2 CAR_vN
CA1P3 CAR_VT
CA2P1 CAR_VT
CA2P2 CAR_VT
CA3P1 CAR_VT
CA4P1 CAR_vN
CA4P2 CAR_vN
CA4P3 CAR_vT
CA4P4 CAR_vT
CA5P1 CAR_vT
CA5P2 CAR_vT
CA5P3 CAR_vT
CA5P4 CAR_vT
CA5P5 CAR_vT
Pagel CRGB_v10
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Report or Schedule Name Report Template

Pagel CRSA_v9
Page2 CRSA_v9
Page3 CRSA_v9
Page4 CRSA_v9
Page5 CRSA_v9
Page6 CRSA_v9
FI01 FI101_v2
F10101 FI01_v2
F10102 FI101_v2
F10103 FI101_v2
F10200 Fl102_v4
FI0300 FI03_v2
Fl10401 Fl04_v3
F1040201 Fl04_v3
F1040202 Fl04_v3
F1040301 Fl04_v3
Fl1040401 Fl04_v3
Fl0405 Fl04_v3
FI0501 FI05_v2
FI0601 FI06_v3
F107 FIO7_v3
F10701 FIO7_v3
F10801 FI08_v3
F10802 FI08_v3
F1090101 FI09_v2
F10902 FI09_v2
FI1000 FI10_v2
FIMO1 Fl11_v2
FI1103 FI11_v2
Fl1104 FI11_v2
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Report or Schedule Name Report Template

FI1201 Fl2_v4
Fn1202 Fl2_v4
FI1301 FIN3_v3
FI1302 FIN3_v3
FI1303 FI13_v3
FI1400 Fl14_v2
FI1500 FI15_v2
FI1601 FI16_v5
FI1602 FI16_v5
FI1603 FI16_v5
FI1604 FI16_v5
FI160401 FI16_v5
FI1605 FI16_v5
FN606 FI16_v5
Flneo7 FI16_v5
FIN608 FI16_v5
FI1701 FI17_v2
FI1702 FI17_v2
FI1703 FI17_v2
FIN800 FI8_v3
FI1801 FI18_v3
FI1802 FI18_v3
FI1900 FI19_v3
FI2001 FI20_v4
FI2002 FI20_v4
FI2003 FI20_v4
FI2004 FI20_v4
FI2005 FI20_v4
FI2006 FI20_v4
FI2007 FI20_v4
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Report or Schedule Name Report Template

FI2100 FI21_\1

FI2201 FI22_v2
FI2202 FI22_v2
FI3001 FI30_v2
FI3002 FI30_v2
FI3101 FI31_v2

FI3102 FI31_v2

F14001 Fl40_v3
F14002 Fl40_v3
F14101 Fl41_v2
F14102 Fl41_v2
F14200 Fl42_v1
F14200 Fl42_v2
F14300 Fl43_v2
Fl44 Fl44_v1
F14401 Fl44_v1
F14402 Fl44_v1
F14403 Fl44_v1
Fl4401 Fl44_v2
Fl4402 Fl44_v2
Fl4403 Fl44_v2
Fl4404 Fl44_v2
F14501 Fl45_v3
F14502 Fl45_v3
F14503 Fl45_v3
Fl4600 Fl46_v3
C72.00 LCR_v1

C73.00 LCR_v1

C74 LCR_v1

C74.00 LCR_v1
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Report or Schedule Name Report Template

C75.00 LCR_Vv1
C26.00 LEXP_v4
C27.00 LEXP_v4
C28.00 LEXP_v4
C29.00 LEXP_v4
C40.00 LR_v5
C43.00 LR_v5
C44.00 LR_v5
C47.00 LR_v5
C47.00 LR_v5

LR LR_v4
Pagel MKEQ_vé
Pagel MKFX_v8
Page2 MKFX_v8
C60.00 NSF_v4
C61.00 NSF_v4
NSF NSF_v4
C17.00 OPRD_v2
OPRD OPRD_v2
Pagel OPRS_v1
Page2 OPRS_v1
CRIP CRIP_v2
C34.01 CCR_v1
C34.02 CCR_v1
C34.04 CCR_V1
CAGS CAGS_v10
C33 C33_v2
C25 CVA_v4
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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 you to
Add, Modify, and Delete Entities.

Figure 145: AgileREPORTER Entity Setup
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Click on a created Entity to access report templates according to version and the activation date, and
assign the necessary privileges as required.

Figure 146: AgileREPORTER Entity Setup: ECB
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Add new entity €
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Maintenance

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

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

1.

Choosing different execution as a final. After report verification, if the requirement is to change the
execution, then you must visit Process Execution Summary

This section provides information on the Runs that apply to EBA. The Process Execution Summary
is launched once the Runs are executed from the Processing Modelling Framework. The following
figure displays the Process Execution Summary with the data that is retrieved from the Process
Modeler.

Marking Run as Final section. After making these changes you must refresh Derived Entities
(Executing Batch to Resave Derived Entities). Then AgileREPORTER also must retrieve returns so
that revised data is reflected on AgileREPORTER.

If Executing Batch to Resave Derived Entities is not working, you can look for Batch Operation Log
files. For file path, see the OFS Analytical Applications Infrastructure Installation and Configuration
Guide.

To apply the revised patch, download the LRM file from your local system, navigate to the
AgileREPORTER server location, place the latest LRM file in the server location, and then execute
thiscommand. /config.sh -a filepath/LRM FILE NAME.

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

i.  Navigate to Settings, select Administration, and then select Data Warehouse Integration.

Figure 147: Data Warehouse Integration

JleREPORTER | Dashboard: [101]  xBRLChecker = hiss | & @
Show Deleted Retums Delete Retum Log I3 Create New £5) Import adjustments - Submit sers '
RETURNS VERSION ©  REFERENGEDATE ©  JOB STATUS ""‘(:RKELO:J W n s APPROVAL EDITIONS  SUBMISSION FILE |
ouaNR 2 1073112016 00 Q Not Approved (0/1) D e 3 B
Entity ouma 2 10312016 [R] <] ¥ Approved O[3 | userGroups b
AMACREDIT 2 103172016 ®0 ¥ Not Approved (0/1) D s, Rl 'V
oy cuTim 2 10312018 [=]s) Q Agproved : [E3 : =

CMT2M z 087302016 @0 [+) Mot Appro

ANACREDIT 2 091302016 @0 Q Not Appro

cuTIM 2 0913012016 [R]s] [#] Hot Approy n Modules 5

=
cuT20 2 0913012016 [r]s) Q Mot Appray S | Prox setings B

CMANR 2 0073072016 Q0 Q Mot Approved (0/1) ©) e B | Emai o

1 15 w

ii. Click Add to add a contextual button.
ii. Enter details of the contextual button.
Name: It is the text that must 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://{ServerName}: {PORT}//OFSAA/drilldown//jurisdiction//${formCode}/${c

ellId}/${formVersion}/${referenceDate}/${run}/${entityCode}?pgi=${Z ordina
te}
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Example:

http://127.0.0.1:8080/0FSAA/drilldown/EBA/S{formCode}/${cellld}/${formVers
ion}/S${referenceDate}/S${run}/S${entityCode}?pgi={Z ordinate}

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

ii. Click Add to save the details.

Figure 148: Adding Contextual Button

AJIeREPORTER IR foll oo ] <ne | & ©
Data Warehouse Integration
OFsAA_EBA Contextusl Butt
S prToeme— -
OFSAA_ECBR0TI0 eoiT 4 DESGRIPTION ICON
odf OFSAA
aoe Name: =
Linked to
AGILE REFORTER %
URL Pattern
Builtin Variables
= Sieellld) = SleniityCode] = S{entityName) = SffomCode}
= = = 3{prv_referenceDat = st
= SltableCode} | = S{Y_ordinale} = 5(Z_ordinale} = Sirun}
Deseription
Pick an icon

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

NOTE e See AgileREPORTER user documentation for details.
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TROUBLESHOOTING GUIDELINES

PREREQUISITES

10

10.1

10.2

Troubleshooting Guidelines
This section covers troubleshooting guidelines for the users of Oracle Financial Services Regulatory
Reporting Integration with AgileREPORTER, hereafter called Integration.

Integration users provide the data inputs through the OFSDF where data is loaded, processed and results
are made available for reporting purposes. The 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 or Editing of this aggregated data.

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

Topics:
e Prerequisites

e Troubleshooting Use Cases

Prerequisites
It is assumed that you can log in and see the following menus and respective reports in AgileREPORTER.

Figure 149: AgileREPORTER

P o Co
AgileREPORTER' |pashboard Job Manager [74]  XBRLChecker ~ hisys | % @
Show Deleted Retums Delete Return Log Y Create New 51 Import adjustments + Submit 5 Exsort Y Retrisve Retum
WORKFLOW
Requlator RETURNS & VERSION & REFERENCE DATE < JOB STATUS 5L W X S APPROVAL EDITIONS SUBMISSION FILE ANALYSIS N
A

European Common Reporting v

CRSA g 09/30/2016 R0 @ Mot Approved (D) (L) finese ]
Entity OPRS 1 06/302018 Q0 [¥} Mot Approved (0/1) (1) finese 0
[A25 -]

1 15 w

Form

[ v|

Available date

[ v]

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 the actual name depends on the integration pack licensed.

Troubleshooting Use Cases

This section provides information about the various troubleshooting use cases in AgileREPORTER.
Topics:
e Unable to Generate Report

e Data Unavailable in AgileREPORTER

e Data Available in AgileREPORTER but Not as Expected

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 151



TROUBLESHOOTING GUIDELINES
TROUBLESHOOTING USE CASES

10.2.1

10.2.2

10.2.2.1

Unable to Generate Report

If you are unable to generate reports, meaning none of the derived entities referred to in the report has
rows for the LE or date combination, then you must see the 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 log in the bug or service request with Lombard Risk.

Data Unavailable in AgileREPORTER

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

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 Entity does not
have data at all.

Figure 150: Fetching Null Values

AQileREPORTER" cARv10 Eucpean commen Reporting /EU 01/042014 Not Approved (011) x
SHE —
Ashowimportlog - Adjustments - ExpotttoFile  ~ Submit | gY Live Validation  gN Validate Now  ~ Workfow [ ~ Analysis
Editions  05/30/2020 17-05:07 #1 + | (5 Lim=: Instances 1 -
» 0
Show Scale
|c 01.00 - OWN FUNDS (CA1) ! B
CATP1
CA1 Row 500 Manual Input|
s catpz
CA1P3
Rows D Item Amount
CAZP1
390 14444 (Defined benefit pension fund assets UL
= CA2P2
400 | 114144 (-IDefined bencfit pension fund asscts
! P CAZF3
410 111142 Deferred tax liabiliies associated to defined benefit pension fund assets CA2P1 (DE)
420 | 111143 Defined beneft pension fund assets which the institufion has an unrestricted abiliy to use UL CA2P2 (DE)
430 14145 () Reciprocal cross holdings in CET1 Capital NULL CA3P1
440 | 11446 () Excess of deduction from AT items over AT1 Capital n Ehedes
. () Qualifying heldings outside the financial sector which can alternatively be subject to a CAts
1 1250% risk weight NULL
CAdP2
460 | 11448 () Securitisation positions which can alternatively be subject to a 1250% risk weight
CA4P3
470 1.1.1.19 (-) Free deliveries which can altematively be subject to a 1250% risk weight CA4P4
A
474 14420 (-) Positions in a basket for which an institution cannot determine the risk weight under the
<14 IRB approach, and can alternatively be subject to a 1250% risk weight nuLL| CA5P1
() Equity exposures under an internal models approach which can alternatively be subject to a .
4z 1aa 1250% risk weight NULL] CASP2
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Figure 151: Fetching Zero Values

. — oy CoD 2
AcileREPORTER  cArRvi0 Euopean common Reporting /EU 01/0472014 Not Approved (0/1) &
HHE -
AShowl’noun Log ~ Adjustments ~ Exportto File ~ Submit Eﬂ Live Validation 53 Validate Now ~ Workflow @ ~ Analysis
Editions | 06/30/2020 17-05.07 #1 + (O HEE nstances 1 -
» 0
Show Scale
|c 01.00 - OWN FUNDS (CA1) v B
CATP1
Rows D item Amount
CAIF2
= [T Transitional adjustments dus to additional ition in AT1 Capital of i issued by
e subsidiaries NULL| CA1P3
630 | 1125 () Reciprocal cross holdings in AT1 Capital e 2Pt
(-) AT instruments of financial sector entities where the institution does not have a significant .
700 | 1126 ) AT1 instr T cA2F2
= [ (-) AT instruments of financial sector entities where the institution has a significant N cAZF3
investment NULL|
720 | 1428 () Excess of deduction from T2 items over T2 Capital T AU
CA2P2 (DE)
730 | 1429 Other transitional adjustments to AT1 Capital T
cAZP1
740 | 11210 Excess of deduction from AT items over AT1 Capital (deducted in CET1) T
CA4_Calc
744 | 142 () Additional deductions of AT1 Capital due to Article 3 CRR st
e A
748 | 11212 |AT1 capital elements or deductions - ofher T
750 | 12 TIER 2 CAPITAL = 9T CAGF3
760 | 124 Capital instruments and subordinated loans eligible as T2 Capital - WS CA4P4
770 1211 Paid up capital instruments and subordinated loans 2015 CAsF1
CASF2
780 | 1212 Memorandum item: Capital instruments and subrdinated loans not eligible o
= casen

You must validate as:
1. Derived Entity has data:
a. Execute the Derived Entity or Materialized views to check if Derived Entity has data or not.

b. If Derived Entity or materialized view has data but not showing in AgileREPORTER, you must log
a Bug or Service Request with Lombard Risk.

2. Derived Entity does not have data:
a. Execute the Derived Entity or 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 datais available in dataset queries, you must log a Bug or Service Request with
AgileREPORTER.

g. If datais not available in the dataset, then check if the 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 or Service Request
with My Oracle Support.

10.2.3 Data Available in AgileREPORTER but Not as Expected

This use case where you can reference data for a required cell of a schedule in AgileREPORTER; however,
the value shown differs from the expected value.
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Let us take the following example to illustrate the steps to be followed. This refers to Schedule Page 1from
the CRSA report of EBA. Particular cell referred here is CRSAR020C030:

010 Total Exposures:
020 SME

Figure 152: Schedule Page 1 from CRSA Report

AqileREPORTER" crsave European Common Reporting /A25 09/30/2016 N ed (001) *
ghe -

Min ow Import Log xportto File  ~ Adjustments  ~ Submi ive Validation alidate Now = Workflow STEITIIS ~ Reporis  ~ Analysis
I A show Import L Export to Fil Adjustment Submit | g Live Validati &Y Validaie N Norih Relum S Report: Anal

Editions 08/26/2020 11:22:00 #11 + | (9 o Instances | Total - 00
Show S
|C 07.00 - CREDIT AND COUNTE} now Seale B aprrac requiremenTs (CR SA) Pages
SA Exposure class|
P |Tma| | Summary
Validation Rule Failures
» 0 Critical
CREDI
o
- () Value adjustments | £, 00 e net of value | Unfunded credit protection:
Original exposure pre and provision e (Ga)
conversion factors | associated with the LRI
original exposure P
(-) Guarantees )¢ Page 2
Page 3
010 030 040 050 Page 4
010 JTOTAL EXPOSURES 2,481,484 883,625 3,365,109 2,962 Page 5
015 |of which: Defaulted exposures in exposure classes “items associated with Page 5
= particular high risk” and “equity exposures” 13,867 6,327 20,194 115 age
020 |of which: SME NI NI NULL NIl T
VULL n NULL VULL|
030 |of which: exposures subject to SME-supporting factor 66.815 18,709 85,524 130
n4p [of which: Secured by on property -
property 154,739 52,633 207,371 280
psg [of which: Exposures under the permanent partial use of the standardised
approach 47,363 28,113 75,476 213
- ndardised approach with prior -
o ion ; 148 209 177 227 595 292 a0

You can Drill down for each cell to check the details of data as to what is included in the aggregation. To
Drill down, click the value of a particular cell, and it is shown highlighted. It shows the OFSAA data lineage
icon on clicking as shown in Figure 153.

Figure 153: Drill Down OFSAA Icon

/—\\C'}) | | e F\J ’: P C) F\JT : P\' CRSA v8 European Common Reporting / A25 09/30/2016 Not Approved (0/1) B
Ashowimportlog  ExporioFile  ~ Adustments = Submit | G Live Validstion | 51 Validats Now  ~ Worklow ] - Reports  ~ Analysis
Editions  06/26/2020 11:22:00 #11 - C = Instances | Total - 00

Pages

Summary
Validation Rule Failures
» 0 Critical

r 0

Page 2
Page 3
Page 4

Page 5

S direct cell edit Page 6

E B

OFSAA

Make sure that you are logged into to OFSAA infrastructure before clicking the Data Lineage icon.
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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.

Figure 154: AgileREPORTER Drill down

ORACLE  Analytical Applications Drill down EBAUSER v
Adjusted Amount
Q 30M 60M 90M 120M 150M 180M
154.74M o ipore e omersonin e

Calendar Date Org Structure Ent Run Description Basel Asset Class Code EBA Standard Par... RCASQualified C... Basel Product Ty...  Basel Risk Type L... ~FRCAS Risk Weig
Calendar Date Legal Entity Code  Run Execution id... Basel Asset Class Code standard Party T...  Qualified Central ... Basel Product Ty...  Basel Risk Type L... Method Code Lev

305eptember 2006 A25 1591021387390 RES COM BNK [lel:} INVFND

20 September 2016 A25 1591021387390 RES COM BNK 008 INVFND

30 September 2016 A25 1591021387390 RES FIE ooe INVFND

30 September 2016 A25 1591021387390 RES FIE 00B INVFND

30 September 2016 A25 1591021387390 RES MSG ooe SR

30 September 2016 A25 1591021387390 RES MsG ooB SR

30 September 2016 A25 1591021387390 RES MSG 00B SR

30 September 2016 A25 1591021387390 RES MRG ooe SR

30 September 2016 A25 1591021387390 RES MRG ooB SR

30 September 2016 A25 1591021387390 RES MSG DWN NONSEC

20 September 2016 A25 1591021387390 RES NBFC-OTH DWN INVFND

The top pane of this screen shows the following information which helps to connect the AgileREPORTER
aggregated data to OFSAA references.

1.

2
3.
4

Run Execution ID: This refers to the OFSAA Execution ID chosen for a given report.
Calendar Date: This refers to AS OF DATE selected for a given report.
Legal Entity: This refers to the OFSAA Legal Entity for which the report is generated.

Reference Identifier: This is the cell reference for which data Drill down or lineage is being
checked.

To refer the measure values, scroll rightwards using the horizontal scroll bar at the bottom. On the
extreme right, measures are displayed as shown in Figure 155:
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Figure 155: Measure Values

ORACLE Analytical Applications Drill down EBAUSER w
Adjusted Amount
o 30M ©0M 90M 120M 150M 180M
154_74M Qriginal Exposure Pre Conversion In BP

Fact Regulatory Capital Account Summary Regulatory Asset ... Original Exposure Pre Conversion In BP Calendar Dz

Account Or Contr... Calendar Date Run Execution Id...  Regulatory Asset ... Basel Product Ty...  Basel Product Ty...  End Of Period Bal... Undrawn Amount...  Notional Amount Calendar Dz
GUA1012 30 September 2016 1591021387390 n GUAR 008 6586179 263869 22855 30 September
GUA1013 30 September 2016 1591021387390 n GUAR 008 1470999 329281 13385 30 September |
GUATDT4 30 September 2016 1591021387390 n GUAR 0oB 29285.54 170201 358513 30 September |
GUA1015 30 September 2016 1591021387390 n GUAR 008 30042.02 341334 261288 30 September
GUATIO8 30 September 2016 1591021387390 n GUAR 0oB 3814296 106324 264188 30 September |
GUATIO? 30 September 2016 1591021387390 n GUAR 0oB 7418229 467323 34535 30 September |
GUATIO 30 September 2016 1551021387350 n GUAR 008 71076.24 331622 26215 30 September
GUATM 30 September 2016 1591021387390 n GUAR 008 19926.08 333161 121555 30 September
GUATT2 30 September 2016 1591021387390 n GUAR 0oB 16870.27 497699 12129.5 30 September |

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

Topics:

Using Drill down with Data Lineage View

Data Lineage View is Unavailable

10.2.3.1 Using Drill down with Data Lineage View

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

1.
2,
3.

All required accounts are shown in aggregation.
Unwanted accounts are not included in the aggregation.

Measures or Monetary amounts at account granularity are as expected.

Any deviation from expectations can be then checked back for:

1.

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

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

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.

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

10.2.3.2 Drill down View is Unavailable

If the second block does not show any data, then data analysts or you are advised to see the Dataset
worksheet of Business Metadata.

OFS REGULATORY REPORTING FOR EUROPEAN BANKING AUTHORITY (OFS AGILE RP EBA) USER GUIDE | 156


https://support.oracle.com/

TROUBLESHOOTING GUIDELINES
TROUBLESHOOTING USE CASES

Figure 156: Drill down Data Unavailable

ORACLE Analytical Applications Drill down EBAUSER w

W Adjusted Amount

OPRSR060C020 | O Ops Risk Indicator Value

o 10 20 30 40 50 60

Column Selector Export w

Mo items to display.

There can be a few reasons why the drill down screen 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 drill down page. To rectify this, re-login to OFSAA infrastructure and
AgileREPORTER.

2. Drill down data view works after Metadata is published using OFSAA Infrastructure to validate if
Metadata is properly published or not.

3. If Metadata is published and the drill down screen still does not show the data, then start with
Derived Entity code shown at the beginning of the drill down screen. This Derived Entity code is
available even if data is unavailable.

4. Using this Derived Entity code, data analysts are advised to see the OFSAA Business Metadata
document with the worksheet name as Derived Entity. Sample Business Metadata excel is shown in
the following Figure 157:

Figure 157: Business Metadata-1

1 Long Dezcription SourceTyps | Aggregate Mater Dataset Code. Dataset Name.
Datasat 0 v DsRR002

121}
122]
123]
124
125)

126]

Movement ROY

28 DERROGS Dataset 0 v DsAR00s

Datazat v v DSRR00E DS~ Management Reporting MTD Movamant. Repor
Consoligation Code

Entity Country 1D

Or Structure Entity Code

Calendar Date

Run Description

Ecp Eislance ACY

Movement ROY

Branch BSR Code

DE - Reg Account 1D Metrics DE-Rez Account 11D Metrics. Dataset 0 v DsRR00S D5~ Rez Account 11D Metrics. Regustory Deposit Type Group Code
Regulatory Deposit Type Code

Entity Country 1D

Org Structure Entity Code

Calendar Date

1= ERAODE OF - Rem Aremunt AT0 Metrice TF- e Aot T Mitries Dataset m

o SRRO0E TS Rem Accmunt 0N Matrics =
« .| Hierarchies-BI | Base Measures | Datasets | Derived Entity | BusinessProcess | Alias | DE-Sequence | FSAPPSSCREF ... &) 1 v

5. By referring to the Business Metadata document, you can get complete information on Derived
Entity such as dataset, Fact tables, measures, hierarchies defined under particular Derived Entity.
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Figure 158: Business Metadata-2

Dataset Cade Dataset Name. Selected Metadata Selected Metadata Code:
HRRO0Z
HRRO03
HRROOS
HIREG00Z
HIREG00L
HIREG002
HRRO0S
MRRO0Z
HRR2021
HRRO0Z
HRRO03
HRRO0S
HIREG004
HIREG001
HIREG002
MRRO02
HRRO10
HRRO0Y
v v DsRRo0s 5 -Management Reparting MO Mavement. Reporting Line Code HRRO0E
consoli Code HRROO3
Entity Country 1D HRROOS

1| sourceType Aggregate
120 patser v v osrrooz
hai |
ho|
hos|
24|
ias|
26|
hav|
28 Dataset i i DsRR003

Org Structure Entity Code HIREG00Z
3 HIREG00L

Calendar Da

Run Description HIREG00Z
[Ecp Balance FCY. MRROD!
MRRO0Z
Branch 858 Cooe HRRO0Y
v v DsRR00S 05 -Reg Account 1D Matrics Reguiztory Deposit Type Group Code HRROOT

Regulatory Deposit Type Code HRRD3S
Entity Country 1D HRROOS
Org Structure Entity Code HIREG004
Colendar Date HIREGO01
Run Description HIREG002
Eop MRRO03
m— m m SRRO0E L [ R B V" ——lusone
4 v .| Hierarchies-BI | BaseMeasures | Datasets | Derived Entity | Business Process | Alias | DE-Sequence FSAPPS SCRFF ... (¥)

The Dataset ANSI Joins provides valuable information on how various entities are joined or 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 or Service
Request with My Oracle Support.
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OFSAA Support

Raise a Service Request (SR) in My Oracle Support (MOS) for queries related to the OFSAA applications.
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SEND Us YOUR COMMENTS

Send Us Your Comments

Oracle welcomes your comments and suggestions on the quality and usefulness of this publication. Your
input is an important part of the information used for revision.

e Did you find any errors?

e Istheinformation clearly presented?

¢ Do you need more information? If so, where?

e Arethe examples correct? Do you need more examples?
¢ What features did you like most about this manual?

If you find any errors or have any other suggestions for improvement, indicate the title and part number
of the documentation along with the chapter/section/page number (if available) and contact the Oracle
Support.

Before sending us your comments, you might like to ensure that you have the latest version of the
document wherein any of your concerns have already been addressed. You can access the My Oracle
Support site that has all the revised/recently released documents.
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