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Figure 8: The Expression Window 

 

f. The Acquired field in the Calculation Configuration window is available for Extension 
Pack. For each approach, you can give an Expression in a single Template. Click the 
Acquired field and then select the required Input Parameters from the list to populate the 
Acquired field pane. 

Figure 9: The Acquired field in the Calculation Configuration window 

 

g. In the Incremental Run drop-down list, select an Incremental Run. You can link an Input 
Variable to multiple assumptions for a single expression. The available options are: 

 Closing Position 

 Credit Risk 

 Current Accident Year Current Accident Period 
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 Current Accident Year Prior Accident Period 

 Economic Assumptions 

 Economic Experience 

 Experience Adjustment-Lapse 

 Experience Adjustment-Morbidity 

 Experience Adjustment-Mortality 

 Experience Adjustment-Others 

 Future Inflation Assumption 

 Lapse Assumption 

 Market Volatility 

 Morbidity Assumption 

 Mortality Assumption 

 New Business 

 Non Economic Experience 

 Non Economic Assumptions 

 Opening Adjustment 

 Opening Position 

 Other Future Assumptions 

h. In the Exchange Rate drop-down list, select an Exchange Rate. The available options are: 

 Average Exchange Rate 

 Closing Exchange Rate 

 Opening Exchange Rate 

 Transaction Date Exchange Rate 

i. In the Input Parameters pane, select the required Input Parameters from the list to 
populate the Expression pane.  

j. In the Output Parameters pane, select the required output parameters from the list to 
populate the Expression pane. 

k. In the Macro & Functions pane, select the required Macros and Functions. Click the 

Previous   icon to toggle between the list of Macros and Functions.  
For more information about Macros, see the Oracle Financial Services Insurance 
Accounting Analyzer Macros Document on MOS. 

l. After you have built your Expression, click OK. 

The expression appears in the text field of the Output Parameter. 

m. Additionally, click the Download icon to download the expressions in an Excel file. 

https://support.oracle.com/epmos/faces/DocumentDisplay?_afrLoop=351601919074047&id=2450653.1&_afrWindowMode=0&_adf.ctrl-state=10hq1sgwu9_102
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3. Select the Version and click Make Active to activate a calculation preference for a given date. 
The Make Active button is only enabled if the template contains the same Effective Date for 
different versions. 

NOTE You can only activate one calculation preference definition for a 
given date. For example, you have created three calculation 
preference definitions for the dates 01-Jan-2021, Calculation01, 
Calculation02, and Calculation03. If you activate Calculation01, 
then the other versions will be inactive. the other versions will be 
inactive. 

If the definition contains different effective dates then the latest 
date will be active. 

4. Click Details Version  to view the details of the calculation preference definition. 

5. Click Execute to open the Date Selection window. 

Figure 13: The Date Selection Window 

 

6. In the calendar, select the required date, and then click OK. The definition goes to a Draft state. 
The editable fields can be modified 

7. After modifying the required fields, click OK to send the definition for approval. 

8. After the definition is approved, it can be used for the CSM runs. 

9. Click Cancel to return to the Calculation Preference Summary window. 

Only approved definitions are used in a liability calculation definition. 

4.3.7 Create a New Version of a Calculation Preference Definition 
Perform the following steps to create a new version of a calculation preference definition that contains 
out-of-box templates: 
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Figure 15: The Calculation Configuration Window 

 

4. Modify the formula as required and then click OK. 

5. Click Modify to open the Modify window. 

Figure 16: The Modify Window 

 

6. In the calendar, select the required date. The execution date must be less than or equal to the 
FIC_MIS date. The definition goes to a Draft state. The editable fields can be modified 

7. After modifying the required fields, click OK to send the definition for approval. 
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8. After the definition is approved, run the CSM runs. The definition ID in the Audit Trail section is 
updated with the new version ID. 

9. Click Submit to send the definition for approval. 

4.3.8 Copy a Calculation Preferences Definition 
Perform the following steps to copy a calculation preference definition: 

1. In the Calculation Preference Summary table, select the checkbox adjacent to the calculation 
preference definition that you want to copy. 

2. Click Copy, to open the Save As window. 

3. Enter values in the Name, Description, and Folder fields. 

4. Click Save. 

The saved definition is displayed in the Calculation Preferences Summary table on the 
Calculation Preferences window. 

You can further edit the definition and submit it for approval. 

The Audit Trail pane at the bottom of the Definition window displays the Created By, Creation Date, 
last modified by, and Last modification date details. The User Comments field enables you to add 
additional information as a comment. 

4.3.9 Retire Calculation Preferences Definition 
Perform the following steps to disable unwanted calculation preference definitions: 

1. In the Calculation Preference Summary table, select the checkbox adjacent to the Calculation 
Preference definition you want to retire. 

2. Click Retire, to open the Calculation Preference Summary Details window. 

3. Update the required Output Parameters. 

4. Click Retire. 

The retired definition is displayed in the Calculation Preferences Summary table of the 
Calculation Preferences window. 

The Workflow status of the retired definition changes to Retired. 

The Audit Trail pane at the bottom of the definition window displays the Created By, Creation Date, 
last modified by, and Last modification date details. The User Comments field enables you to add 
additional information as a comment. 

4.4 Liability Calculations 
The liability arising from insurance contracts under IFRS 17 has to be considered in the books of 
accounts. The net liability is calculated by using the present value of the cash flows of the contract, risk 
adjustment, and assumption. The computation logic configured in the calculation templates linked to 
the liability run will be used for computing the IFRS17 estimates including the roll forward. (add the 
write-up here) The liability calculations allow you to set up the level of aggregations, the assumptions, 
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and the method that will be considered for the calculation of the net liability for each of the contracts 
under the level of aggregation. This can be performed once the level of aggregation and assumptions 
are created. The same run can be executed for each reporting period, which calculates the CSM, net 
liabilities, and so on, for the respective reporting period. 

After setting up the level of aggregation, the assumption set per level of aggregation, and calculation 
preference, you can execute the calculation for all the selected levels of aggregations selected per 
calculation method. The liability calculation is triggered and the output is generated and then used to 
generate the IFRS17 reports. 

You can provide multiple scenarios for performing the IFRS17 executions. Each scenario can be 
marked as either a base scenario or what-if analysis or scenario for onerous classification. 

The base scenario will be used for calculating the actual results on the execution date. The onerous 
classification scenarios are used for calculating the onerous classification at inception. The what-if 
analysis will be used in calculating the IFRS17 liability trends for the current period and future periods 
that will, in turn, be used for comparison and other management purposes. The calculation results 
from the base scenario will be used for accounting. 

Topics: 

• Map a User to a User Group to Approve the Liability Calculation 

• Access Liability Calculations 

• Search for Liability Calculation Definitions 

• Create a New Liability Calculation Definition 

• Edit Liability Calculation Definition 

• View Liability Calculation Definition 

• Approve a Liability Calculation 

• View the History of a Liability Calculation Definition 

• Create a new Version of a Liability Calculation Definition 

• Run Liability Calculation Definition 

• Copy Liability Calculation Definition 

• Retire Liability Calculation Definition 

4.4.1 Map a User to a User Group to Approve the Liability Calculation  
Before you approve a liability calculation definition, perform the following user role mappings and 
approvals: 

1. Log in as a System Administrator. 

2. Navigate to Identity Management, then Security Management, then User Administrator, 
and then User Maintenance. 

3. Create two new user definitions, one for the login user, User 1, and one for approving the liability 
calculation, User 2. For more information, see the User Maintenance section in the OFS 
Analytical Applications Infrastructure User Guide. 

4. Log in as a System Authorizer.  

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
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5. Navigate to Identity Management, then Security Management, then User Administrator, 
and then User Authorization. 

6. Authorize the user, User 1, that you created in Step 3. For more information about authorizing a 
user, see the User Authorization section in the OFS Analytical Applications Infrastructure User 
Guide. 

7. Log in as a System Administrator. 

8. Navigate to Identity Management, then Security Management, then User Administrator, 
and then User User Group Map. 

9. Map the user, User 2, that was created to approve the liability calculation to the IIA Application 
Approver Group. For more information about mapping a user to a user group, see the User 
User Group Map section in the OFS Analytical Applications Infrastructure User Guide. 

10. Log in as a System Authorizer. 

11. Authorize the mappings that you performed in Step 9. For more information about authorizing 
a user, User 2, see the User Authorization section in the OFS Analytical Applications 
Infrastructure User Guide. 

4.4.2 Access Liability Calculations 
You can access the Liability Calculations window by clicking the Liability Calculations element from 
the left-hand side menu. When you click this element, the Liability Calculations window is displayed: 

Figure 17: The Liability Calculation Window 

 

This window displays the existing liability calculation definitions in the Liability Calculations Summary 
table. This window also enables you to define new liability calculations, edit the existing definitions, 
and view the details of the existing definitions. 

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://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://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
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4.4.3 Search for Liability Calculation Definitions 
The search feature enables you to filter the list of existing definitions and find the definitions that you 
require. To search for definitions, enter the keyword in the Name field or select a value from the 
Folder, Method, and Reinsurance Held drop-down lists before clicking Search. 

The list of liability calculation definitions in the Liability Calculations Summary table is refreshed and 
the definitions that match your search criteria are displayed. 

4.4.4 Create a New Liability Calculation Definition 
Perform the following steps to create a new Liability Calculation Definition:  

1. In the Liability Calculations table, click Add  to open the Liability Calculation Window. 

Figure 18: The Liability Calculation Window 

 

2. Populate the Liability Calculation Definition pane. 

Table 5: The Liability Calculation Definition Pane 

Field Description 

Details pane 

Name Enter a name for the Liability Calculation Definition. 

Description Enter a short description of the Liability Calculation Definition. 

Folder Select a folder from the drop-down list. 

Legal Entity 
Click Hierarchy Selection  adjacent to this field. Select the 
required Legal Entity from the Hierarchy Selection Window. 

For more information, see Hierarchy Selection. 
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Table 6: The LOA Assumptions and the Rates Window 

Field Description 

Direct Insurance and Prospective Reinsurance Contract panes 

Interest Rate Curve Select an Interest Rate curve from the drop-down list. 

Amortization Rate Select an Amortization Rate from the drop-down list. 

Adjustment Factor 1  Select an Adjustment Factor from the drop-down list. 

Adjustment Factor 2 Select an Adjustment Factor from the drop-down list. 

Adjustment Factor 3 Select an Adjustment Factor from the drop-down list. 

Adjustment Factor 4 Select an Adjustment Factor from the drop-down list. 

Adjustment Factor 5 Select an Adjustment Factor from the drop-down list. 

Adjustment Amount 1 Select an Adjustment Factor amount from the drop-down list. 

Adjustment Amount 2 Select an Adjustment Factor amount from the drop-down list. 

Adjustment Amount 3 Select an Adjustment Factor amount from the drop-down list. 

Premium Recognition 
Pattern 

Select a Premium Recognition Pattern from the drop-down list. 

Note: This field appears in the Direct Insurance pane. This field 
is available only if you selected the Premium Allocation 
Approach Method in the Insurance Contract Calculation 
Method Field. 

Transition Configuration pane 

Initial Recognition Date 
Click Calendar  in this field and select the Initial Recognition 
Date from the Calendar. 

11. Click OK. 

12. Click Save and then click Submit. 

The saved definition is displayed in the Aggregation Summary Table on the Level of 
Aggregation window. 

13. Click Submit.  

14. For more information about OFS PFT, see Oracle Financial Services Profitability Management 
Pack User Guide. 

The Audit Trail pane at the bottom of the Definition window displays the Created By, Creation 
Date, last modified by, and Last modification date details. The User Comments field enables 
you to add additional information as a comment. 

4.4.5 Edit Liability Calculation Definition 
Perform the following steps to edit a liability calculation definition: 

1. In the Liability Calculations Summary table, select the checkbox adjacent to the liability 
calculation definition you want to edit. 

https://docs.oracle.com/cd/F39864_01/get_started.htm
https://docs.oracle.com/cd/F39864_01/get_started.htm
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2. Click Edit, to open the Liability Calculations Edit Window. 

3. Update the required fields. For more information, see Create a New Liability Calculation 
Definition. 

4. Click Save. 

The saved definition is displayed in the Liability Calculations Summary table of the Liability 
Calculations window. 

The Audit Trail pane at the bottom of the definition window displays the Created By, Creation Date, 
last modified by, and Last modification date details. The User Comments field enables you to add 
additional information as a comment. 

4.4.6 View Liability Calculation Definition 
Perform the following steps to view liability calculation definitions: 

1. In the Liability Calculations Summary Window, select the checkbox adjacent to the Liability 
Calculation definition you want to view. 

2. Click View , to open the Liability Calculations window. 
 

NOTE You cannot edit any of the fields in View mode. 

3. Click Cancel to go back to the Liability Calculations Summary window. 

4.4.7 Approve a Liability Calculation 
Perform the following steps to approve a liability calculation: 

NOTE Only users that are mapped to the IIA Application Approver 
Group can approve a Liability Calculation. For more 
information, see Create and Map a User to the Liability 
Calculation Roles and Groups. 

1. Log in as a user that is mapped to the IIA Application Approver Group.  

2. In the Liability Calculations Summary window, select the checkbox adjacent to the Liability 
Calculation definition you want to view. 

NOTE You can approve only liability calculations that are in the 
Pending for Approval status. 

3. Click View , to open the Liability Calculations window. 

4. Click Approve. 

5. In the pop-up window, in the Give your comments pane, enter a justification in the 
Justification field. 

6. Click Approve. 
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The status of the selected liability calculation now appears as Approved. 

4.4.8 View the History of a Liability Calculation Definition 
Perform the following steps to view the history of a new liability calculation definition: 

1. From the Liability Calculations window, select the checkbox adjacent to the liability calculation 
definition that you want to view the version history of. 

2. Click Version History , to open the Version History window. 

Figure 21: The Version History Window 

 

3. Select the Version and click Make Active to activate a liability calculation for a given date.  

NOTE You can only activate one liability calculation definition for a given 
date. For example, you have created three liability calculation 
definitions for the dates 01-Jan-2021, LC01, LC02, and LC03. If you 
activate LC01, the other versions will be inactive. 

If the definition contains different effective dates then the latest 
date will be active. 

4. Click the Details icon to open the Liability Calculations page. 
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5. Click Execute to open the Date Selection window. 

Figure 22: The Date Selection Window 

 

6. In the calendar, select the required date, and then click OK. The definition goes to a Draft state. 
The editable fields can be modified 

7. After modifying the required fields, click OK to send the definition for approval. 

8. After the definition is approved, it can be used for the CSM runs. 

9. Click Cancel to return to the Liability Calculation Summary window. 

4.4.9 Create a new Version of a Liability Calculation Definition 
Perform the following steps to create a new version of a liability definition: 

NOTE You can only revise liability definitions that contain templates. 

1. From the Liability Calculations window, select the checkbox adjacent to the liability calculation 
that you want to revise. 
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7. In the calendar, select the required date. The execution date must be less than the FIC_MIS 
date. The definition goes to a Draft state. The editable fields can be modified 

8. After modifying the required fields, click OK to send the definition for approval. 

9. After the definition is approved, it can be used for the CSM runs. The definition ID in the Audit 
Trail section is updated with the new version ID. 

10. Click OK. 

4.4.10 Run Liability Calculation Definition 
Perform the following steps to run the liability calculation definition: 

NOTE You can run only Approved definitions. 

 

1. In the Liability Calculations Summary table, select the checkbox adjacent to the Liability 
Calculation definition that you want to run. 

2. In the Date Selection window, use the calendar icon to select the required date in the Date 
field.  

3. In the Liability Calculation - View window, click OK. 

The selected Liability Calculation definition is marked for execution. 

There is no restriction on the execution frequency of the run. The projection frequency is provided 
while configuring the run. For example, the execution date is 15th January 2018 and the projection 
frequency is quarterly, the actual data is calculated on 15th January and the CSM projection is 
performed on 15th April, 15th July, and so on. 

If you want to compare the projections of two runs, the actual execution frequency of those two runs 
should be the same to get the desired results. 

4.4.11 Copy Liability Calculation Definition 
Perform the following steps to use an existing definition to create a new liability calculation definition: 

1. In the Liability Calculation Summary table, select the checkbox adjacent to the liability 
calculation definition that you want to copy. 

2. Click Copy to open the Save As window. 

3. Enter values in the Name and Description fields. 

4. Click Save. 

The saved definition is displayed in the Liability Calculation Summary table on the Liability 
Calculation window. You can further edit the definition and submit it for approval. 

The Audit Trail pane at the bottom of the definition window displays the Created By, Creation Date, 
last modified by, and Last modification date details. The User Comments field enables you to add 
additional information as a comment. 
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4.4.12 Retire Liability Calculation Definition 
Perform the following steps to disable unwanted liability calculation definitions: 

1. In the Liability Calculations Summary table, select the checkbox adjacent to the Liability 
Calculation definition that you want to retire. 

NOTE You cannot retire the definitions in Success or Failed statuses. 

2. Click Retire, to open the Liability Calculations Summary Details window. 

3. Update the required level of aggregation details. 

4. Click Retire. 

The retired definition is displayed in the Liability Calculations Summary table on the Liability 
Calculations window. 

The Workflow status of the retired definitions is changed to Retired. 

The Audit Trail pane at the bottom of the Definition window displays the Created By, Creation Date, 
last modified by, and Last modification date details. The User Comments field enables you to add 
additional information as a comment. 

4.5 Variable Maintenance 
There are different input and output variables used in the formula for calculating net liabilities and 
CSM. These variables differ based on the approach selected or assumptions made. In the standard 
product, the variables that are needed for the formula are defined. However, new variables can be 
created by using the Variable Maintenance window for different financial elements.  

 

NOTE The ready-to-use variables cannot be modified or deleted. Only 
unused newly created variables can be deleted. 

Topics: 

• Access Variable Maintenance 

• Search for a Variable 

• Create a New Variable for IFRS17 

• Create a New Variable for LDTI 

• Edit a Variable 

• View a Variable 

• Delete a Variable 
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4.5.1 Access Variable Maintenance 
You can access the Variable Maintenance window by clicking the Variable Maintenance element 
from the left-hand side menu. When you click this element, the Variable Maintenance window is 
displayed: 

Figure 27: The Variable Maintenance Window 

 

This window displays the existing variables in the Variables table. The variables are listed in the 
ascending order of their code values. This window also enables you to create new variables. 

4.5.2 Search for a Variable 
The Search feature enables you to filter the list of existing definitions and find the definitions that you 
require. To search for definitions, select the required values from the fields, also select the application 
type from the Application Type field to view only IFRS17 or LDTI variables, and click Search. 

The list of variables in the Variables table is refreshed and the variables that match your search 
criteria are displayed. 

NOTE You can create variables only from the first window. 

 

4.5.3 Create a New Variable for IFRS17 
Perform the following steps to create new variables for IFRS17: 

ATTENTION When creating out-of-box variables, use the word ‘frm’ instead 
of ‘from’. If a custom template contains the word ‘from’ then 
you will encounter an error when creating a new version of a 
calculation preference definition. 
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Field Description 

End Of Report Period PV Of Assumed 
CashFlow 

• Inception Date to Start Of 
Report Period 

• Inception Date to Current 
Report Date 

• Start Of Report Period 
Onwards (Only if the value in 
the Calculation Moment is End 
Of Report Period) 

• Start Of Report Period to 
Current Report Date (Only if 
the value in the Calculation 
Moment is End Of Report 
Period) 

• On and Before Inception 

3. Under the Financial Element Type pane, click the  icon to enable the required cash flow 
types. For more information on the available financial element types, see List of Financial 
Element Types. 

4. Click Save. 

The saved definition is displayed in the Variables table on the Variable Maintenance window. 

4.5.4 Create a New Variable for LDTI 
Perform the following steps to create new variables for LDTI: 

ATTENTION When creating out-of-box variables, use the word ‘frm’ instead 
of ‘from’. If a custom template contains the word ‘from’ then 
you will encounter an error when creating a new version of a 
calculation preference definition. 

 

ATTENTION Before you create a new variable from the Variable 
Maintenance screen, you must add the corresponding direct 
and re-insurance variable columns in the following tables in 
the Erwin Data Model: 

1. For direct insurance variables, add the corresponding 
variable column to the following tables: 

• FSI_LDTI_CONTRACT_INPUT_DETAIL 

• FSI_LDTI_GROUP_INPUT_DETAIL 

• FCT_LDTI_ACSTVAL_DIRCONT_DTLS 

• FCT_LDTI_ACSTVAL_DIRGROUP_DTLS 

2. For re-insurance input variables, add the corresponding 
variable column to the following tables: 
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• FSI_LDTI_RI_CNTRT_INPUT_DETAIL 

• FSI_LDTI_RI_GROUP_INPUT_DETAIL 

• FCT_LDTI_ACSTVAL_RICONT_DTLS 

• FCT_LDTI_ACSTVAL_RIGROUP_DTLS 

3. Upload the Erwin Data Model. 

1. In the Variables table, click Add  to open the New Variable Window. 

Figure 29: The New Variable Window 

 

2. Populate the Input Variable form. 

Table 8: The Input Variable pane 

Field Description 

Code Enter a code for the variable. The code must be alphanumeric and 
must begin with an alphabet. 

Name Enter a name for the variable. 

Calculation Moment Select a calculation moment from the drop-down list. The available 
options are: 

• End Of Report Period* 

• Inception Date 

• Initial Recognition (MRA) 

• Ongoing Basis 

• Point of Incurrence 

• Start of Report Period* 

• Transition Date 
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Field Description 

Cash Flow Select a cash flow from the drop-down list. The available options 
are: 

• Current Report Date 

• Inception Date 

• Initial Recognition (MRA) Date 

• Point of Incurrence 

• Start of Report Period 

• Transition Date 

Calculation Frequency Select a calculation frequency from the drop-down list. The 
available options are: 

• At Inception 

• At Initial Recognition 

• At Transition 

• Ongoing Basis 

Discount Rate Select a discount rate from the drop-down list. The available 
options are: 

• Current Report Date 

• Inception Date 

• Incurred Claim Date 

• Locked in Date 

• Point of Incurrence 

• Start of Report Date 

• Transition Rate 

Cash Flow Boundary Select a cash flow boundary from the drop-down list. The available 
options are: 

• At Current Report Date  

• At Start of Report Date 

• At Transition 

• Before Inception Date 

• Current Report Date Onwards 

• Inception Date Onwards 

• Inception Date to Current Report Date 

• Inception Date to Current Report Date 

• Inception Date to Start Of Report Period 

• Initial Recognition (MRA) to Transition 

• On and Before Inception Date 

• Point of Incurrence onwards 

• Start of Report Period Onwards 

• Start of Report Period to Current Report Date 

• Transition Date Onwards 
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Field Description 

Action Type Select an action type from the drop-down list. The available 
options are: 

• PV of Actual Cash Flow* 

• PV of Assumed Cash Flow* 

• Sum of Actual Cash Flow 

• Sum of Assumed Cash Flow 

Event Date Pertaining to Select an action type from the drop-down list. The available option 
is: 

• Prior to Current Reporting Period 

Risk Type Select a risk type from the drop-down list. The available options 
are: 

• Expired 

• Unexpired 

Reinsurance Held Select yes or no from the drop-down list. 

Application Type  Select an application type from the drop-down list. The available 
options are: 

• IFRS17 

• LDTI 

*Note the following conditions for the disallowed cash-flow boundaries for the following 
calculation moments and action types: 

Calculation Moment Action Type Disallowed cash-flow boundaries 

Start Of Report Period PV Of Actual 
CashFlow 

• Inception Date Onwards 

• Inception Date to Start Of 
Report Period 

• Inception Date to Current 
Report Date 

• Start Of Report Period 
Onwards (Only if the value in 
the Calculation Moment is End 
Of Report Period) 

• Start Of Report Period to 
Current Report Date (Only if 
the value in the 

• Calculation Moment is End Of 
Report Period) 

• On and Before Inception 

End Of Report Period PV Of Assumed 
CashFlow 

3. Under the Financial Element Type pane, click the  icon to enable the required cash flow 
types. For more information on the available financial element types, see List of Financial 
Element Types. 

4. Click Save. 

The saved definition is displayed in the Variables table on the Variable Maintenance Window. 
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4.5.5 Edit a Variable 
Perform the following steps to edit variables: 

1. In the Variables table, select the checkbox adjacent to the Variable that you want to edit. 

2. Click Edit, to open the Variable Window. 

3. Update the required fields. For more information, see Create a New Variable. 

4. Click Save. 

The saved definition is displayed in the Variables table of the Subledger Definition Summary 
Window. 

4.5.6 View a Variable 
Perform the following steps to view variables: 

1. In the Variables table, select the checkbox adjacent to the variable that you want to view. 

2. Click View , to open the Variables Window. 

3. Click Cancel to go back to the Variables Window. 

4.5.7 Delete a Variable 
Perform the following steps to delete a variable: 

1. In the Variables table, select the checkbox adjacent to the variable that you want to delete. 

2. Click Delete. 

3. Click Yes. 

The selected variables are removed from the Variable Maintenance Window. 

NOTE When you delete a variable, you must delete them in the 
corresponding columns and tables that are added in the Erwin 
data model. 

4.6 Subledger Attributes 
The Subledger Attributes feature allows users to enter new or edit or delete existing accounting 
attribute mappings into the system. The feature has an interface that provides the users with an 
exhaustive list of input and output variables to choose from and create formulae with the two in the 
expression box.  Once the accounting mappings are created, the users can use those in creating 
accounting attributes in the Subledger definitions. 

Topics: 

• Access Subledger Attributes 

• Search for Subledger Accounting Attributes 

• Create a New Subledger Accounting Attribute 
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• Edit a Subledger Attribute 

• View a Subledger Attribute 

• Delete a Subledger Attribute 

4.6.1 Access Subledger Attributes 
You can access the Subledger Attributes window by clicking the Subledger Attributes element from 
the left-hand side menu. When you click this element, the Subledger Accounting Attributes 
Summary window is displayed: 

Figure 30: The Subledger Accounting Attributes Summary Window 

 

This window displays the existing sub-ledger attributes in the Subledger Accounting Attributes 
pane. This window also enables you to define new sub-ledger accounting attributes, edit the existing 
attributes, and view the details of existing attributes. 
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4.6.2 Search for Subledger Accounting Attributes 
The Search feature enables you to filter the list of existing definitions and find the definitions that you 
require. 

Figure 31: The Subledger Accounting Attributes Summary Window 

 

 To search for an attribute name, enter an attribute and debit or credit source name in the Attribute 
Name and Debit/Credit Source Name fields respectively, and click Search. 

Figure 32: The Subledger Accounting Attributes Search Results 

 

The list of sub-ledger accounting attributes in the Subledger Accounting Attributes pane is 
refreshed and the attributes that match your search criteria are displayed. 
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4.6.3 Create a New Subledger Accounting Attribute 
The Subledger Attributes feature enables you to create new subledger accounting attributes. Ensure 
that the same source name is not used for two source mappings. Also, when creating a new attribute, 
use a unique name. If the name of an existing attribute is used, then you might encounter upgrade 
issues. 

NOTE For executing Subledger Definition when using versioned 
attributes the fic_mis_date must be between the Effective 
From Start and Effective to Date. 

Perform the following steps to create new sub-ledger definitions: 

1. In the Subledger Accounting Attributes pane, click Add  to open the Subledger 
Accounting Attribute window. 

Figure 33: The Subledger Accounting Attributes Window  

 

2. Populate the Subledger Accounting Attribute form as tabulated. 

Table 9: The Subledger Accounting Attribute pane 
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Field Description 

Functions  Select the required Functions from the drop-down list. The 
available Functions are: 

• AND 

• ABS 

• Case 

• Floor 

• Greatest 

• Least 

• MOD 

• OR 

Operators Select the required Operators from the drop-down list. The 
available Operators are: 

• Equal 

• Greater Than 

• Minus 

• Less Than 

• Plus 

5. Click Validate and Apply.  
If you have not entered a value in the Debit/Credit Source Name field or added values in the 
Expression field, then an error message appears. 

6. Click Save in the Accounting Attribute Definition window. 

4.6.4 Edit a Subledger Attribute 
Perform the following steps to edit a Subledger Attribute: 

1. In the Subledger Accounting Attributes table, select the checkbox adjacent to the subledger 
attribute that you want to edit. 

2. Click Edit, to open the Subledger Accounting Attributes window. 

3. Update the required fields. For more information, see Create a New Subledger Accounting 
Attribute. 

4. Click Save. 

5. The saved attribute is displayed in the Subledger Accounting Attributes pane on the 
Subledger Accounting Attributes Summary window. 

4.6.5 Create a New Version of a Subledger Attribute 
Perform the following steps to add a new version of a Subledger Attribute: 

1. On the Subledger Accounting Attributes pane, select the desired Subledger Attribute and click 
New Version, to open the Subledger Accounting Attribute window. 

2. Modify the Effective From Date Field. 
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3. In the Source Mapping pane, modify or add a new source mapping. 

4. Click Save and then click Submit. 

A new version of the Subledger Attribute is created. 

4.6.6 View a Subledger Attribute Version 
Perform the following steps to view the version of a Subledger Attribute: 

1. On the Subledger Accounting Attributes pane, in the Version Details column, click View to 
open the Version Details window. 

Figure 35: The Source Mapping Window 

 

2. Click the Selected Column to select the Subledger Definition. The Edit, View, and Delete 
buttons are enabled. 

3. Click Edit if you want to modify the Definition. 

4. Click View to view the Definition. 

5. Additionally, click Delete to delete the version of the Definition. 

4.6.7 View a Subledger Attribute 
Perform the following steps to view a Subledger Attribute: 

1. In the Subledger Accounting Attributes table, select the checkbox adjacent to the Subledger 
attribute that you want to view. 

2. Click View , to open the Subledger Accounting Attributes window. 

3. Click Cancel to go back to the Subledger Accounting Attributes Summary window. 

4.6.8 Delete a Subledger Attribute 
Only Subledger attributes that are not used by a Subledger definition are available for deletion. If you 
try to delete a Subledger Attribute that is used by a Subledger definition, then an error message 
appears indicating the same. Perform the following steps to delete a Subledger Attribute: 

NOTE Subledger Accounting Attribute versions that have been 
approved by the Checker can be deleted. 

1. In the Subledger Accounting Attributes table, select the checkbox adjacent to the Subledger 
Attribute that you want to view. 
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8 List of Financial Element Types and Codes 
This section provides a list of the financial element types that are available in the Oracle Insurance 
Accounting Analyzer application. For more information, see the Create a New Variable section. 

• Acquisition Cash Flow Asset Derecognition - 1 to 2 years 

• Acquisition Cash Flow Asset Derecognition - 10 years and above 

• Acquisition Cash Flow Asset Derecognition - 2 to 3 years 

• Acquisition Cash Flow Asset Derecognition - 3 to 4 years 

• Acquisition Cash Flow Asset Derecognition - 4 to 5 years 

• Acquisition Cash Flow Asset Derecognition - 5 to 10 years 

• Acquisition Cash Flow Asset Impairment 

• Acquisition Cash Flow Asset Movement 

• Acquisition Cash Flow Asset Recognition 

• Actual Coverage Unit 

• Actual Incurred Claim Expenses 

• Actual Incurred Claims 

• Actual Incurred Claims Expenses Payment Current Period 

• Actual Incurred Claims Expenses Payment Prior Period 

• Actual Incurred Claims Expenses Prior Period 

• Actual Incurred Claims Payment Current Period 

• Actual Incurred Claims Payment Prior Period 

• Actual Incurred Claims Prior Period 

• Actual Reinsurance Coverage Unit 

• Additional Liability 

• Additional Reserve 

• Adjustment Amount AL 

• Adjustment Amount Future Benefit 

• Adjustment Amount Net Prem 

• Adjustment Amount PAB 

• Adjustment Amount SAB 

• Amortized Acquisition Cost 

• Annuity Payout 

• Assumed Incurred Claim Expense 

• Assumed Incurred Claims 
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• Assumed Payout Incurred Claim Expense 

• Assumed Payout Incurred Claims 

• Bonus 

• CSM 

• Carry Over Transition Estimate 

• Cash Surrender Value 

• Claim Related Expenses 

• Claims Outstanding 

• Commission Refund 

• Contractual Face Value 

• Coverage Unit 

• Credit Rate 

• Current Reinsurance Claims Expenses Recoverable End Of Reporting Period Non Performance 
Risk 

• Current Reinsurance Claims Expenses Recoverable Point Of Incurrence Non Performance Risk 

• Current Reinsurance Claims Expenses Recoverable Start Of Reporting Period Non Performance 
Risk 

• Current Reinsurance Claims Recoverable End Of Reporting Period Non Performance Risk 

• Current Reinsurance Claims Recoverable Point Of Incurrence Non Performance Risk 

• Current Reinsurance Claims Recoverable Start Of Reporting Period Non Performance Risk 

• Deferred Profit Liability 

• Earned Premium 

• Entity Remuneration 

• Estimated Liability 

• Estimated Losses 

• Estimated cash Inflow 

• Excess Payout 

• Expense Charges 

• Fair Value 

• Finance Expense 

• Finance Income 

• Future Benefit 

• General Claim Payout 

• General Claims 
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• Gross Premium 

• Incurred Claims Current Period 

• Incurred Claims Expenses Current Period 

• Incurred Claims Expenses Prior Period 

• Incurred Claims Prior Period 

• Initial Expense 

• Investment Income 

• Investment-Linked Insurance Event Payout 

• Investment Linked Maturity Payout 

• Investment Linked Payout 

• Investment Linked Withdrawal Payout 

• Maintenance And Fixed Expense 

• Market Risk Benefit 

• Maturity Payout 

• Morbidity Charges 

• Morbidity Claim Payout 

• Mortality Charges 

• Mortality Claim Payout 

• Net Amount At Risk 

• Net Premium 

• Option and Guarantee Cost 

• Other Charges 

• Policy Cancellation 

• Policyholder Account Balance 

• Premium Received 

• Premium Refund 

• Prior Reinsurance Claims Expenses Recoverable End Of Reporting Period Non Performance Risk 

• Prior Reinsurance Claims Expenses Recoverable Point Of Incurrence Non Performance Risk 

• Prior Reinsurance Claims Expenses Recoverable Start Of Reporting Period Non Performance Risk 

• Prior Reinsurance Claims Recoverable End Of Reporting Period Non Performance Risk 

• Prior Reinsurance Claims Recoverable Point Of Incurrence Non Performance Risk 

• Prior Reinsurance Claims Recoverable Start Of Reporting Period Non Performance Risk 

• Profit Sharing 

• Recoveries 
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• Reinsurance Ceding Commission 

• Reinsurance Claim Recoverable 

• Reinsurance Claims Handling Expenses Recoverable 

• Reinsurance Claims Handling Expenses Recoverable Prior Period 

• Reinsurance Claims Handling Expenses Recovery 

• Reinsurance Claims Handling Expenses Recovery Prior Period 

• Reinsurance Coverage Unit 

• Reinsurance Credit Risk 

• Reinsurance Expense 

• Reinsurance Fair Value 

• Reinsurance Impairment 

• Reinsurance Incurred Claims Expenses Prior Period 

• Reinsurance Investment Component 

• Reinsurance Premium 

• Reinsurance Premium Allocated 

• Reinsurance Premium Ceded 

• Reinsurance Profit Commission 

• Reinsurance Recoverable Prior Period 

• Reinsurance Recovery Current Period  

• Reinsurance Recovery Prior Period 

• Reinsurance Risk Adjustment 

• Reinsurance Risk Adjustment For Incurred Claims 

• Reinsurance Risk Adjustment For Prior Claims 

• Reserve 

• Return On Policyholder Fund 

• Risk Adjustment 

• Risk Adjustment For Incurred Claims 

• Risk Adjustment Incurred Claim Current Period 

• Risk Adjustment Incurred Claim Prior Period 

• Risk Margin 

• Risk Margin For Incurred Claims 

• Sales Inducement Cost 

• Separate Account Balance 

• Shareholder Remuneration 
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• Surrender Charges 

• Surrender Payouts 

• Tax Payable 

• Top Up Premium 

• Unit Fund Return 
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9 Increasing the Cohort ID length 
If you want the cohort ID to accept more than 20 characters, you must manually increase the column 
length in the following tables and columns. 

Erwin Data Model Tables and Columns 

You must manually increase the column length in the following tables and columns in the erwin data 
model. You must also upload the Erwin data model after you make these changes. 

Table 15: The Tables and Column names to be altered in the Erwin data model: 

Table Column 

stg_ins_cohort_assumed_cfs v_ri_cohort_id   

stg_ins_cohort_actuals v_ri_cohort_id 

FSI_RI_GROUP_INPUT_DETAIL v_ri_group_code 

stg_ins_group_dimension_map v_ri_group_code 

stg_ins_group_dimension_map V_GROUP_CODE 

stg_cohort_master V_COHORT_ID 

dim_cohort  V_COHORT_ID 

fsi_ins_group_input_detail  GROUP_CODE 

fsi_ri_group_input_detail  GROUP_CODE 

STG_INS_COHORT_ASSUMED_CFS V_COHORT_ID 

STG_INS_COHORT_ACTUALS  V_COHORT_ID 

Script Tables and Columns 

You must manually increase the column length in the following tables and columns in the script: 

Table 16: The Tables and Column names to be altered in the Erwin Data Model 

Table Column 

FSI_IFRS17_GROUP_OUTPUT GROUP_CODE                     

fsi_ifrs17_group_projections GROUP_CODE  

FSI_IFRS17_GROUP_ONEROUS_DTLS GROUP_CODE 

FSI_IFRS17_RI_GROUP_ONEROUS  GROUP_CODE  

FSI_IFRS17_RI_GROUP_OUTPUT GROUP_CODE 

fsi_ins_group_cash_flows   group_id 

fsi_ins_group_cash_flows RI_GROUP_ID 
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10 References 
This section covers the following topics: 

• Hierarchy Selection 

10.1 Hierarchy Selection 
When you have selected the Filter Type as Hierarchy, define the Filter conditions by doing the 
following in the Hierarchy Selection window: 

1. From the drop-down list, select the required Dimension. 

2. From the drop-down list, select the associated Hierarchy. In the Hierarchy More window. You 
can click More to search for a specific Hierarchy. 

3. Select any combination of rollup points and leaf (last descendant child) values. 

4. In the New - Filter Details window you can perform the following: 

Table 17: The Icons in the New-Filter Details Window 

Field Description 

 
Click this button to search for a hierarchy member using Dimension 
Member Alphanumeric Code, Dimension Member Numeric Code, 
Dimension Member Name, or Attribute and by keying in Matching 
Values in the Search dialog. 

 
Use these icons to expand or collapse the members under a node. 

 
Use these icons to expand a branch or collapse a branch. 

 
Use these icons to focus or unfocus a selected node except the root 
node. 

 
Use these icons to toggle the display of Numeric Code or 
Alphanumeric code at the left of the nodes, right of the nodes, or to 
hide. 

5. Use the following buttons to select or deselect the members: 

Table 18: The Buttons in the New-Filter Details Window 

Field Description 

 

Move the selected members to the Selected Members pane. 

 

Move all the members to the Selected Members pane. 
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Field Description 

 

Deselect a member selected in the Selected Members pane. 

 

Deselect all the selected members. 

 

6. Click OK to save the member selection. 
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11 Band Maintenance 
This section covers the following topics: 

• Access Band Maintenance 

• Search for Band Definitions 

• Create a New Band Definition 

• Edit Band Definition 

• View Band Definition 

11.1 Access Band Maintenance 
You can access the Band Maintenance window by clicking the Band Maintenance element under the 
Common Object Maintenance menu from the left-hand side menu. When you click this element, the 
Band Maintenance window appears: 

Figure 53: The Band Maintenance Window 

 

This window displays the existing Band Type definitions with the details such as Band Type, Created 
By, Creation Date, Last Modified By, and Last Modification Date Calculation definitions in the 
Band Maintenance pane. This window also enables you to define new Band Definition, edit the 
existing definitions, and view the details of the existing definitions. 

11.2 Search for Band Definitions 
The Search feature enables you to filter the list of existing definitions and find the definitions that you 
require. To search for definitions, enter the keyword in the Band Type field and click Search. 

The list of Band Type definitions in the Band Maintenance table is refreshed and the definitions that 
match your search criteria appear. 

11.3 Create a New Band Definition 
Perform the following steps to create a new Band definition, perform following steps: 

1. From the Band Type table, click Add, to open the Band Dimension Definition window. 
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Figure 54: The Band Dimension Definition Window 

 

2. Click the drop-down list adjacent to the Band Type field and select a Band Type from the 
available list. 

3. Enter the Band Range by clicking Add  in the Band Range Details table. 

4. Enter the From and To values for all the band ranges. You can optionally enter descriptions for 
all the ranges. 

You can also select the checkbox adjacent to a Band Range and click Delete to remove an 
existing Band Range. 

5. Click Save to save the definition. 

The saved definition is displayed in the Band Maintenance table of the Band Maintenance 
Window. 

The Audit Trail pane at the bottom of the definition window displays the Created By, Creation Date, 
last modified by, and Last modification date details. The User Comments field enables you to add 
additional information as a comment. 

11.4 Edit Band Definition 
Perform the following steps to edit an existing Band definition: 

1. Select the check box adjacent to the Band definition you want to edit, from the Band 
Maintenance table. 

2. Click Edit to open the Band Maintenance window. 

3. Update the required fields. For more information, see Create a New Band Definition. 

4. Click Save. 

The saved definition is displayed in the Band Maintenance table of the Band Maintenance 
window. 

The Audit Trail pane at the bottom of the definition window displays the Created By, Creation Date, 
last modified by, and Last modification date details. The User Comments field enables you to add 
additional information as a comment. 
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11.5 View Band Definition 
Perform the following steps to view an existing Band definition: 

1. Select the checkbox adjacent to the Band definition you want to view, from the Band 
Maintenance table. 

2. Click View. 

The Band-View window is displayed with the definition details.  
 

NOTE You cannot edit any of the fields in View mode. 
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12 Dimension Management 
Dimension Management within the Infrastructure system facilitates you to categorize data into a 
single object as a Member; define levels and aggregate data to form the Hierarchy, and distinguish 
each member by defining the required Attributes. For detailed information about dimension 
management, see the section on Dimension Management in the Oracle Financial Services Analytical 
Applications Infrastructure User Guide. This section covers the following topics: 

• Access Dimension Management 

• Adding a Member Definition 

• Map the Financial Element or Transaction Type to the Cash Flow Type 

12.1 Access Dimension Management 
You can access the Dimension Management window by selecting it under the Common Object 
Maintenance menu from the left pane of the application.  

12.2 Adding a Member Definition  
You can add a member to a dimension by providing it with either a numeric or an alphanumeric code. 
If you are providing an alphanumeric code, then see the Adding Member Definition section in the 
Oracle Financial Services Analytical Applications Infrastructure User Guide. 

12.3 Map the Financial Element or Transaction Type to the Cash 
Flow Type 
Mapping the Financial Element or the Transaction Type to the Cash Flow Type is a  prerequisite 
task before you can execute the Data Loader batch to move assumed Cash Flows and actual 
transaction data of policies or cohorts to the processing tables.  

You can either use the pre-configured dimension member of the Cash Flow type or create your own. 
For more information, see the section on Dimension Management in the Oracle Financial Services 
Analytical Applications Infrastructure User Guide.  

Topics: 

• Map the Financial Element to the Cash Flow Type 

• Map the Transaction Type to the Cash Flow Type 

12.3.1 Map the Financial Element to the Cash Flow Type 
Perform the following steps to map the financial element to the cash flow type:  

1. Navigate to Common Object Maintenance, select Dimension Management, and then select 
Member. 

2. Click Add. 

3. In the Dimension drop-down, select Financial Element. 

https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
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4. Enter values in the Alphanumeric Code, Numeric Code, and Name fields. Additionally, you can 
also select the Generate Code icon to automatically generate a unique numeric code.  

5. In the Member Attributes field, in the Cash flow type drop-down, select the required member 
attribute. 

6. Click Save. 

12.3.2 Map the Transaction Type to the Cash Flow Type 
Perform the following steps to map the transaction type to the cash flow type:  

1. Navigate to Common Object Maintenance, select Dimension Management, and then select 
Member. 

2. Click Add. 

3. In the Dimension drop-down, select Transaction Type. 

4. Enter values in the Alphanumeric Code, Numeric Code, and Name fields. Additionally, you can 
also select the Generate Code icon to automatically generate a unique numeric code. For more 
information, see Oracle Financial Services Analytical Applications Infrastructure User Guide. 

5. In the Member Attributes field, in the Cash Flow Type drop-down, select the required member 
attribute. 

6. Click Save. 

https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
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13 Batch Execution 
Batch Execution refers to the process of initiating a Batch for current processing. When you submit a 
batch for execution, a series of commands are sent to the database concerning the defined 
component parameters. This, in turn, returns an array of update counts (required value definitions) 
when the commands are executed successfully. For detailed information about batch executions, see 
the section on Batch Execution in the Oracle Financial Services Analytical Applications Infrastructure 
User Guide. 

This chapter contains information about how to run or execute the batches required in the Oracle 
Insurance Accounting Analyzer Application. 

Topics: 

• Access Batch Execution 

• Run or Execute the Batches 

13.1 Access Batch Execution 
You can access the Batch Execution window by navigating to Common Object Maintenance, 
selecting Operations, and then selecting Batch Execution from the left- pane of the Oracle Insurance 
Accounting Analyzer Application. 

13.2 Run or Execute the Batches 
Perform the following steps to execute a batch in the Batch Execution window: 

1. In the Batch Mode pane, select Run to open the Batch Details pane. 

Figure 55: The Batch Details pane 

 

2. Select the checkbox adjacent to the Batch ID that has to be executed. You must execute the 
following batches in the sequence specified in the following table: 

https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf
https://docs.oracle.com/cd/E60058_01/PDF/8.0.8.x/8.0.8.0.0/OFSAAI_User_Guide_8.0.8.0.0.pdf


 

 

 


