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1. Summary

This document identifies what testing has occurred on each change in this Month's CoreBIS
release.
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2. Code Updates

2.1 CU 184: Can not import historical submission data into ARF_180_1 Table
6 (Risk:L)

Test Goals: The ARF_180_1 data for table 6 is loaded as expected

Test Method: Load an ARF_180_1 table 6 XML file and test that no errors occur and
that the values appear in CoreBIS.

</valigation>

\_r} Server Explorer - IBM Cognos TM1 Perspectives
File Process Edit View Help
TM1 *
Process completed successfully
[ Landing Admin.xsx [ Movement Reportxisx x [ ARF_180_1v3.xisx
Fa APRA Entity[LEVEL1 CoreBIS No 1 B Recalculate
,_,Core BIS INT DataSource [AllINT_DataSource (n) >
APRA Return Version|2022-0930 -]
Name of central counterparty Trade exposure | Trade exposure RWE zﬁ';';:fjr?b“ufzg: %'u“:‘j"‘:‘li‘ir‘;;ﬁi‘;"ﬁ Default fund RWE
1) 2) 3 (4) (5) (6)
8.1. Other non-qualifying central counterparties 0.0] 0.0] 0.0] 0.0] 0.0]
6.2. Total 0.0 0.0
Section C: CVA risk capital charge
7. CVA risk capital charge
Approach
[ 7.1_Approach for ing CVA risk capital charge ] Simplified approach
| Ratina arade CVA canital formula | CVA canital formula | CVA canital formula - - - | - - - |

Test Status: Success
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2.2

Cortell

Australia

CU 186: Lite cubes using file formatter, error as numeric logic applied
(Risk:L)

Loading Files for LITE cubes, would cause an error, as the value measure is used for
numeric and text data.

Test Goals: Load a lite cube file with table text data and numeric data and have no errors.

Test Method: Test load ARF_744_0B data as the table text has % in the description,
which would cause the file formatter to divide by 100.

[=| LITE EFS 2022-03-31.csv E3 |

LRV, APRA Entity, Form,Attribute,TableRow,Measure,item value
W_2022-03-31_Submission,100000008,ARF 744 0B,BSAC28810,1,value, "123456"
W_2022-03-31_Submission,100000008,ARF 744 0B,B5RC28817,1,value, "654321"
W_2022-03-31_Submission,100000008,ARF 744 0E,CI14284,1,value,"Investment”
W_2022-03-31_Submission,100000008,ARF 744 0B,CI14285,1,value,">=60% to <30%"
W_2022-03-31_Submission,100000008,ARF_T744 OB, BSAC28958,1,value,"121"
W_2022-03-31_Submission,100000008,ARF_T744 0B,BSAO028959,1,value,"121212"
W_2022—03—31_Submission,100000008,ARF_744_0B,BSA02896C1,l,value, mizn

SN, LT T

Select Cube:[LITE_EFS_Forms 7] Clear Preview

Select APRA Period:[2022-03-31 ~| Run Preview

APRA_Form_Varia . LITE_EFS_Forms_M
m APRA_Return_Version APRA_Entity = - APRA_Attribute LITE_Table_Row “I
nt easure
1 W_2022-03-31_Submissi 100000008 ARF_744_0B BSAD28310 1 Value 123456
2 W_2022-03-31_Submissi 100000008 ARF_744_0B BSAD28817 1 Value 654321
3 W_2022-03-31_Submissi 100000008 ARF_744_0B 0114284 1 Value Investment
4 W_2022-03-31_Submissi 100000008 ARF_744_0B 0114285 1 Value »=60% to <80%
5 W_2022-03-31_Submissi 100000008 ARF_744_0B BSAD28958 1 Value 121
3 W_2022-03-31_Submissi 100000008 ARF_744_0B BSAD28959 1 Value 121212
7 W_2022-03-31_Submissi 100000008 ARF_744_0B BSAD28960 1 Value 12
k3
ue RSA37
ue
Y% Data Loaded
ue
ue
ue
1.1. Total owner-occcupied housing credit outstanding to residents
1.1.1. of which: Revolving credit 0.0
1.1.2. By interest rate type
1.1.2.1. Fixed interest rate [ 123 456.0]
1.1.2.2. Variable interest rate [ 654,321.0]
1.1.3. By repayment tvpe
4. Housing loans to residents funded in the month - by loan-to-valuation ratio (at commitment)
Loan-to-valuation ratio .
Property purpose at commitment Number of facilities Value Interest rate
(1) (2) (3) (4) (5)
Investment >=60% to <80% 121.0 121,212.0 12.0
41 Averaoe |VR [ 0o

Test Status: Success
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2.3 CU 187: Weighted Average Tenor Calculation ARF_748 (Risk:L)

Added the Tenor attributes from the ARS_748 to the Average Calculation rules.
Attributes added to calculation;
- BSL22732

- BSL22731
- BSL22730
- BSL22729
- BSL22728
- BSL22727

Test Goals: That the Tenor will calculate correctly given the data from multiple sources.

Test Method: Review the calculations on the ARF_748 given different sets of data.

Type of long-term debt security Currency type Interest rate type Value Interest rate Tenor Value Interest rate
U] 2) [S)] (4) () (6) @ ®
Covered bonds usb Floating 12,000,000.0 1.0 4.5 5,000,000.0

Senior unsecured debt usp Floating 420,000,000.0 1.7 8.0 0.0

Tier 2 capital instruments usb Floating 107.000,000.0 71 99 0.0

& CoreBIS =

APRA Entity| DOMESTIC:CoreBIS No.1

APRA Form Variant| 4RF_748 08
APRA Return Version |Y¥_2021-08-30_Submission
APRA Attribute | BEL22586__DV4084_DV4710_DV7302
Data Type|NUMBER
APRA Table Attribute| BSLI2586

aafaf4

Q114302 Covered bonds  ( ClgryOfExpsr_02_09|Category OfExposureDimension )
0114303 USD  ( SourceCurrency_02_06|SourceCurrencyDimension )
Q114304 Floating ( InterestRate Type_02_01|InterestRate TypeDimension )

Rounded Values

Total 12,000,000.00
Adjustment -
Derivation value -
Rounded value 12,000,000.00

Unrounded Values [ Zero Suppress

All Unrounded Sources 12,000,000.00

TAGGED_GL 7,000,000 00

TAGGED_Residenfial_Morigages 5,000,000.00
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& CoreBIS

DOMESTIC:CoreBIS No.1

Ajd]4]4

APRA Entity
APRA Form Variant[ARF_748_0B
APRA Return Version |YW_2021-08-30_Submission
APRA Attribute |BSL22727_ DV4064_DW4T10_DV7302
Data Type NUMBER
APRA Table Attribute [BSL22727
0114302 Covered bonds
0114303 UsSD  { SourceCurrency_02_06)SourceCurrencyDimension )
Ql14304
Rounded Values
Total
Adjustment
Derivation value
Rounded value
Unrounded Values B Zero Suppress
All Unrounded Sources
TAGGED_GL

TAGGED_Residenti

AvgBal = (7,000,000 X 5.00) + (5,000,000 X 4.00))

ial_Morigages

Floating  ( InterestRateType_02_01|InterestRateTypeDimension )

SumBal = (7,000,000 + 5,000,000) = 12,000,000

Avg = AvgBal / SumBal = 4.58

Test Status: Success

BSL22728

( ClgryOfExpsr_02_09|Category OfExpesureDimension )

4.58

4.58

9.00
500
4.00

= 55,000,000

Yy type Interest rate type Value Interest rate
) () (4) ()
D Fixed 9,000,000.0 27
iD Fixed 300,345,852.0 4.1
Yy type Interest rate type Value Interest rate Tenor
) () (4 () (6)
iD Floating 12,000,000.0 36 46
iD Floating 420,000,000.0 3.5 6.0
iD Floating 107,000,000.0 3.4 9.9
Value Interest rate Tenor
(4) {5) (6)
848,345,852.0 3.7 9.2
0.0 0.0 0.0
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& CoreBIS =
v =
APRA Entity| DOMESTIC:CoreBIS No.1 |
APRA Form Variant| ARF_748_08 9
APRA Return Version|WW_2021-09-30_Submission ~
APRA Attribute| 8SL22728 ]
Data Type|NUMEER
APRA Table Attribute
l |
Rounded Values
Total a.21
Adjustment -
Derivation value -
Rounded value 9.1
Unrounded Values [ Zero Suppress
All Unrounded Sources 18.00
TAGGED_GL 10.00
TAGGED_Residential_Morigages 3.00

SUM(Tablel Value Tagged_GL) + SUM(Table2 Value Tagged GL) = 514,345,852
SUM(Tablel Value Tagged_RM) + SUM(Table2 Value Tagged_RM) = 334,000,000
Tenor BSL22728 (Tagged_GL) = 10

Tenor BSL22728 (Tagged_RM) =8

AvgBal = ((514,345,852X 10.00) + (334,000,000 X 8.00)) = 7,815,458,520

SumBal = (514,345,852 + 334,000,000) = 848,345,852

Avg = AvgBal / SumBal =9.213.

Test Status: Success

24 CU 188: ARF_210_1Av12 & ARF_210_1Bv9 wrong derivation calculation
(Risk:L)
Code Update to fix derivation calculation in ARF 210_1A and B.

This was fixed and tested on a client's site. The results include client data and will not
be added to this document.

Test Status: Success
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2.5 CU 189: Archiving Tagged data not completing (Risk:L)

Code Fix to update the Tagged Archive as it was not completing correctly.
Test Goals: Archive some tagged data and ensure it works as expected.

Test Method: Archive of 2 periods of TAGGED_220_0_Exposures_and_Provisions
dataset, and then reload.

& cCoreBIS TAGGED LOAD DATA

Tagged Cube(TAGGED_220_0_Exposures_and_Provisions E Note: Once archived the submitted forms will look to the final version,
nen-submitted / working version will return 0.
Working Form |  Submitted

Reporting_Period Tagged Version BASE Load Date Status Count oI Count Action Archived
2021-03-31 Submission 2021-10-20 14:29:45 UNLOCKED 110 1 Archive
Resubmissionl 2021-10-20 14:29:45 UNLOCKED 118 o
2021-06-30 Submission 2021-10-20 10:20:07 UNLOCKED 115 0 Archive
2021-09-30 Submission 2021-10-1917:13:22 UNLOCKED 113 0

non-submitted / working version will return 0.
‘Working Form | Submitted

Status [ e — Action Archived
CHED 110 1 ¥
CKED 118 0
CHED 115 0 ¥
CKED 113 0
MName Date modified Type Size
E] TAGGED_220 0_Exposures_and_Provisions_2021-06-30_Submission_2021-10-20_1...  27/02/2023 11:56 ... Compressed (zipp... 5,081 KB
E] TAGGED_220_0_Exposures_and_Provisions_2021-03-31_Submission_2021-10-20_1...  27/02/2023 11:54 .., Compressed (zipp... 5115 KB

Exported Successfully

nce archived the submitted forms will look to the final version, |
non-submitted / working version will return 0.
Form | Submitted

[ — Action Archived
110 1 Load Y
118 V]
115 0/ Load Y
113 1]

Archive files deleted after reload

Test Status: Success
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3. Enhancements to Existing Features

3.1 EF45: Better drill process (Risk:L)

The screen to provide drilling information has been simplified and improved for better
user adoption. A user can now have a screen to validate sources and the possibility of
creating or editing a view to enhance the information displayed in a drill.

Test Goal: Test the new drill functionality by:
e Opening the new drill selections screen
e Creating a new drill view
e Modifying a drill view

Test Method:
Test 1: Opening the new selections screen

Open an ARF Form, and drill in form values using Show Data Sources.
Select an unround source and Click on "Drill Sources".

APRA Entity[DOMESTIC: CoreBIS No 1

APRA Form Variant| ARF_720_4
APRA Return Version |W_2021-09-30_Submission

®cCoreBIS

APRA Attribute| BSAC28164
Data Type|NUMBER

APRA Table Attribute
(9]
Rounded Values
Total 2,914,151,000.00
Adjustment -
Derivation value -
Rounded value 2,914,151,000.00
Note: The * next o the Datasource indicates this source is mapped.
Unrounded Values Zero Suppress Ciick on the "Value" and cick the button beiow.
Al Unrounded Sources 2,914,151,000.00
* TAGGED_Debt_Security
Text Sources

Click on any view that has a "Drill to View" and click in Drill z Module

Notes: To drill in a view right click in the yellow cells and in the pop-up menu select “Drill ’E Col py
To create a new drill view, ensure the "Add New Dril View Name" field appears (Tagged And
To modify an existing view layout select the row and click on "Modify Drill View"

|
M Model
CoreBIS
CoreBIS - Dala
INT_DataSource Diill to View
CoreBIS - Derivation Rules
APRA_Atribute_Calculation Diill to View
— )  Addcomment...
Tagged Data
TAGGED_Debt_Securty

TAGGED_Debt_Security - Default I Drill to View as

TAGGED Debt Security - Issuers Drill to View

<

Drill 4 @zModu\e

It should match the number in the form.
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= D& e =R B ® @B w v [Base] -

@ Landing Admin.xlsx @ Workflow Overview.xlsx x @ ARF_720_4v4 xlsx x @ Drill - DataSourcexlsx @ Drill - Selections.xlsx x @ Default

Rows Columns Context
proc_}Drill_zModule proc_}Drill_zModule proc_3Drill_zModule Submission 2021-09-30 All Base_Entity (n) All DS_Cc
[DS_Deal] M [DS_Currency] M [TAGGED_Debt_Security Measure]” | [SYS_CB_Tagged_Version]”| || [Reporting_Period]~ [BASE_Entity] T [Ds_C
DE956

All DS_Deal (n) |+ AlLDS_Currency (n)|  2,914,151,000.00

Test 2: Creating a new drill view.

In the Selections screen, type the name of the view and click "Add New Drill View."

®CoreBIS DRILL-SELECTIONS

Drilled down on: | TAGGED_Debt Security
Add New Drill View Name: [Testing & New View | e AT ‘

Notes: To drill in a view right click in the yellow cells and in the pop-up menu select "Drill". Modify Drill View

To create a new drill view, ensure the "Add New Drill View Name" field appears (Tagged And Lite only allow this opti

To modify an existing view layout select the row and click on "Modify Drill View"

T oasowee 1 omwe |
TM1 Model
CoreBIS
CoreBIS - Data
INT_DataSource Drill to View

CoreBIS - Derivation Rules

Click continue in the message windows.

Are you sure you want to create this view?

o

The new windows should appear.

 oaasowee | omcwe |

TWMA Model
CoreBIS
CoreBIS - Data
INT_DataSource Drill to View
CoreBIS - Derivation Rules
APRA_Aftribute_Calculation Drill to View
Data Model
Tagged Data
| TAGGED_Debt_Security |
TAGGED_Debi_Security: Testing a New View Drill to View

Test 3: Modify a drill view

Select the row where the new view was created and click the Modify Drill View button.

Change the headers or the rows for a couple of different samples and change the stack
position (Ensure all the columns or rows have a stack position number)
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& CoreBIS —

View: [TAGGED_Debt_Security:Testing a New View =] Note: This screen shows the dimensions used In the Selected view, you can change the location (Row( R}, Column ( C )
or Header (H) on a view, the subset used, the title element or the stack position (when two or more R or C are required).
| __idx ] toaation | DimName | SubName | subNamecfg___ | TilleFlement | _StackPosition |

1 H $YS_CB_Tagged_Version Default SY¥S_CB_Tagged_Version:Default
2 H Reporting_Period Default Reperting_Period:Default
3 H BASE_Entity Default BASE_Entity:Default
4 H DS_Deal Default DS_Deal:Default
5 DS_CostCentra Default DS_CostCentre:Default
6 DS_CostCentra_Type Default DS_CostCentre_Type:Default 2

Return to the previous view (Selections) and browse the new drill view ("Drill to View
cell). The drill should show the new view format with stack selections in the rows.

@ Landing Admin.xlsx @ Workflow Overview.xlsx @ ARF 720 4vad.xlsx x @ Drill - DataSourcexlsx x @

Rows Columns Context
proc_}Drill_zModule proc_}Drill_zModule proc_}0rill_zModule Submission
[DS_CostCentre] M [DS_CostCentre_Type] M [TAGGED_Debt_Security_Measure]” [S‘r’S_CB__agge:_'-f‘e'si-:ul‘:v
DES56 .
All DS_CostCentre_Type (n)
All DS_CostCentre (n) 1000 - Trading 1,528,765,000.00
2000 - Investment 1,385,386,000.00

Test Status: Success

3.2 EF79: Data Lineage on large scale / Audit Report (Risk: L)

We have added a new enhancement, that allows a user to run an Audit report. This
report is available from the Return Management screen. This report creates a number
of CSV files containing details about the submission:

e Summary of value per attribute

e Mapping of data
e Tagging Data
e Data Export of the Tagged and Lite cubes.

Test Goal: Running this new Audit Report should result in a series of CSV files.

Test Method: 'Run the audit reports from the menu in the Return Management
section by pressing the Audit Reporting Button.

€cCoreBIS XA RETURN MANAGEMEI [ ecocioe oo |
‘Add New Form Entry
APRAEntitv:FP_Cm!BISNu.l " Select Form Version: |ADI_CAPADv1 ] W
APRA Period:|2021-05-30 " Scale: |None.
) . - ——

Select an APRA Form and the required audit report options (Mapping, Tagging or
Data).
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& CoreBIS AUDIT REPORTING

Retum to Return Mgmt |

APRA Return Version:|W_2021-08-30_Submission ]
APRA Form:|ARF_720 4

Mapping Detail
Tagging Detail

Data Exports

Export folder: E:\ibm\CoreBIS_tst\Export\Audit_Report|

Press the export button

APRA Return Version:|W_2021-05-30_submission v‘

APRA Form:

ARF_720_4 "

Audit Reports Qutput to EXPORT folder on the server.

Report\

\CoreBIS_tst\Export\A

In the server, go to the Export\Audit_Report folder and download the reports.

Cipuosra Urganiee ew upen serea

A 1 > ThisPC > Data(E) > ibm > CoreBIS_TST > Export > Audit Report

B ~ Name Date modified Type Size
Audit_Report_20230224113720_Data_TAGGED_Debt_Security_W_2021-09-30_Submission_ARF_720_4.txt 2/24/2023 1137 A Text Document 7513 KB
ps Audit Repaort_20230224113720_Data TAGGED_Manual_Input W_2021-09-30_Submission_ARF_720_4.txt 2/24/2023 11:37 A Text Document 2Ke
Audit_Report_20230224113720_Mapping_W_2021-09-30_Subrnission ARF_720_4.txt 2/24/2023 11:37 A Text Document 121KB
Audit_Report_20230224113720_Tagging_Assumptions W_2021-09-30_Subrmission_ARF_720_4.txt 2/24/2023 11:37 A..  Text Document 3KB
Audit Repaort_20230224113720_Tagging W_2021-09-30_Subrmission_ARF_720_4.txt 2/24/2023 11:37 A Text Document 31KB
Audit_Report_20230224113720_W_2021-09-30_Submission_ARF_720_4.txt 2/24/2023 11:37 A Text Document 30KB
am Files

Open a report and check its contents:

File Home Insert Pagelayout Formulas Data Review View Automate Developer  Help

% [Rifrom Textcsv B From Picture + D\. [T ueries & Connections 2] ? ' (?E @ @ E&{ }}3 B ﬁi‘

[ From web [ Recent Sources
Get etresh | L Son Fifter Textto Flash Remove  Data  Consolidate Manage
Data + EE] From Table/Range B Existing Connections 0 x
St olomae Audit_Report_2023022411372( 09-30_Submission_ARF_720_4.txt
Al N F File Origin Delimiter Data Type Detection
1252 Westem European (Windows) ~ | | Comma - | [ Based on fiest 200 roms -
APRA Return Version ApRA Entity DataSowrce  APRAFormVariant  APRAFormVersion  APRAAMrbule  APRA Attribute T

A g c D E W_N 19-30_Submission DOMESTIC:CoreBIS No.1  Adjustment ARF_720 4 ARF_720_dvd BSAC28041
E W_2021-05-30_Submission DOMESTICCoreBiS No.L Adjustment | ARF_720_4 anF_720_va Bsa02m06
4 W_2021-05-30_Submission DOMESTICCoreBiS No.L Adjustment | ARF_720_4 aRF_720_va B54028071
5 W_2021-05-30_Submission DOMESTIC:CoreBiS No.L Adjustment | ARF_720_4 Bsa028123
6 W_2021-05-30_Submission DOMESTIC:CoreBiS No.1 APRA_Cakulation | ARF_720_4 ARF_720_va BsA028022
7 W_2021.09-30_Submission DOMESTIC:CoreBIS No.1 APRA_Calculation | ARF_720_4 ARF_720_tva Bsa028033
£ W_2021.09-30_Submission DOMESTIC:CoreBIS No.1 APRA_Calculation | ARF_720_4 ARF_720_ava 85028037
9 W_202105-30_Submission DOMESTIC:CoreBI5 No.1 APRA_Cakulation | ARF_720_4 ARF_720_ava B5A028038
10 W_2021-09-30_Submission DOMESTIC:CoreBIS No.L APRA_Cakulation | ARF_720_4 ARF_720_4vd BSA028039
n W_2021-09-30_Submission DOMESTICCOTEBIS No.1 APRA_Cakulation | ARF_720_4 BSAO28000
a2 + W_2021-09-30_Submission DOMESTIC:CoreBIS No.1 ARF_720_4 ARF_720_dvd BSAC28045
B W_2021.09-30_Submission DOMESTIC:CoreBIS No.1 APRA_Calculation | ARF_720_4 ARF_720_vt Bsa028045
= W_2021.09-30_Submission DOMESTIC:CoreBIS No.1 APRA_Calculation | ARF_720_4 ARF_720_ana BsA028050
7 W_2021.09-30_Submission DOMESTIC:CoreBIS No.1 APRA._Calculation | ARF_720_4 AR _720_vt Bsa028057
18 19.30_Submission DOMESTIC:CoreBts No.1  APRA_Calculation  ARF_720 4 BS4028098
19 1.09.30_Submission DOMESTIC:CoraBiS No.l APRA_Calculation | ARF_720_4 Bsac8101
20 15-30_Submission | DOMESTICCoreBIS No,1 | APRA_Cakculation | ARF_720_4 654026102
2 W_2021.05.30_Submission DOMESTIC:CoreBis oL APRA_Calculation | ARF_720_4 Bsa028103 |
2 -
23 < >
1
25 Transform Data Cancal
%

Test Status: Success
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3.3 EF125: Access the valid list of elements in a table. (Risk:L)

In the table mapping screens, now a user can visualise the SBR definitions versus the
label used in the APRA Form:s.

Test Goal: Validate that the new Table Element Drill view appears in the Table
Mapping selection views.

Test Method: In CoreBuild, go to Table Mapping, select a form and click on Map Item.

Click on a table attribute with a dimension, then click the Table Element Drill button.

& CoreBIS MAP TABLE T

ion|ADI_CAPADVL |
APRA Form Verslon\ X V- | Create All Combinations
Tahle\nm711070.05 '|

Table Information

Table Atrbute

RiskWeightedAssetsAmount Column

Dimension

Table Element Drill

RiskExposureType Row IACDJlskExsturEType

You will need to setup a mapping for each Column you have data for.
You'll need 1 items below, each with 1 Column attribute and 1 dimensions specifying row attributes.

Check that the Table Element Drill information is correct.

& CoreBIS  TABLE ELEMENT DRILL

_—T

APRA Form Version|ADI_CAPADVL Bl
Table Attribute | RiskExposureType -

SBR Dimension

ACD_RISKEXposureType

APRA Label

Other OtherRBNZ

All other credit RWA AllCtherCreditRWARBNZ
As PerARS 112 AsPerARS112

As PerARS 113 AsPerARS113

Bank BankRBNZ

Calculated for non-SFls CalculatedForNonSFls
CorporateFarmLendingRBNZ

CreditRisk

Corperate farm lending
Credit risk
Due to New Zealand subsidiaries

DueTeNewZealandSubsidiaries
Interest rate risk banking book internal model i

IPRE IPRERBNZ

IRB ADIs standardised excluding New Zealand ies IRBAD

IRB ADIs standardised due to New Zealand IRBAD aland
Market risk MarketRisk

Now go back to the Map Table screen (previous) and select Map Item

Commercial — in Confidence
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SBR Element Name Parent

DueToNewZealandSubsidiaries
DueToNewZealandSubsiciaries
CreditRisk

CreditRisk
DueToNewZealandSubsidiaries
OperationalRisk
DueToNewZealandSubsidiaries
RiskProfile

RiskProfile

MarketRisk
DueToNewZealandSubsiciaries
TotalCreditOperationalMarketRisk
TotalCreditOperationalMarketRisk
RiskProfile



& CoreBIS MAP TABLE T

orm ion|ADI_CAPADV1 ~ e S

APRAF VENIO"l - = ‘ | Create All Combinations |
Table|A|15711u70.05 .‘

Table Information Table Element Drill

T T T
RiskWeightedAssetsAmount Column
RiskExposureType Row |ACD7RiskExposureType |

You will need to setup a mapping for each Column you have data for.
You'll need 1 items below, each with 1 Column attribute and 1 dimensions specifying row attributes.

Mapping Data

New

[ -] | Add New Table Data Map | Run this DataSourcelltem
T

Select Map Item and then click on the row where is the attribute you want to drill,
then press the Table Drill Element (same as in Map Table).

& CoreBIS VAP TABLE DATA

Form Version|ADI_CAPADv1 - 1 P 1 1 ——— ‘ ‘ e
Table|ARS_110_0.05 - _

D =

Item ~|  This Mapping Item is Deactivated ¢

|
Table Information Table Element Drill

RiskWeightedAssetsAmount Column
RiskExposureType Row |ACDﬁRiskExpusu reType |

Review the drilled data labels and elements.

& CoreBIS TABLE ELEMENT DRILL [ Fecaloulee

APRA Form Version|AD|_CAPADvL Bl
Table Attribute|Ri eType -
ACD_RiskExposureType Other OtherRBNZ DueToNewZealandSubsidi
All other credit RWA AllOtherCreditRWARBNZ DueToNewZealandSubsidi
As Per ARS 112 AsPerARS112 CreditRisk
As Per ARS 113 AsPerARS113 CreditRisk
Bank BankRBNZ DueToNewZealandSubsidi
Calculated for non-SFls CalculatedForNonSFls OperationalRisk
Corporate farm lending CorporateFarmLendingRENZ DueToNewZealandSubsidi
Credit risk CreditRisk RiskProfile
Due to New Zealand subsidiaries DueToNewZealandSubsidiaries RiskProfile
Interest rate risk banking book intermal model i WMarketRisk
IPRE IPRERBNZ DueToNewZealandSubsidi

IRB ADIs standardised excluding New Zealand ies IRBAD ‘Zealand TotalCreditOperationalMar

Test Status: Success
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4. New Features

No New Features to test this month
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5. New Taxonomy

5.1 APRA Connect Taxonomy update v5 (Risk: M)

APRA has released a new APRA Connect Taxonomy version. This version has mostly
small cosmetic changes to the APRA Connect forms/tables.

Test Goal: Ensure that after applying the new taxonomy version the MASTER D2A
process still executes without issue, and the APRA Connect forms/tables are still
functioning as expected.

Test Method:
1. Loadthe D2A MASTER process and check for errors.

- Lib_ ViewZeroOut
----'{} MASTER_D2A_UPDATE

TM1 x

Process completed successfully

Test Status: Success

2. Update the ARS_112_0 to the new form version by copying the table mapping and ensure
the processes, validations all still work.

‘_,QCoreBIS —_— e
Add New Form Entry
APRA Entity:IP,curtell Australia Pty Ltd 'I Select Form Version:|ADI_CAPADV1 E e — . |
APRA PEr’\Dﬂ:lZDZZ—lZ'al " Scale:|None
I T E—

ARS 110.0 Capital Adequacy ADI_CAPAD
AC_LEVEL2:Cortell Australia Pty Ltd ARS 112.0 Capital Adequacy - Standardised  ADI_CRSTD
ARS 110.0 Capital Adequacy ADI_CAPAD

15 30/06/2032|
30/06/2032|
15 30/06/2032|

AC_LEVELL:Cortell Australia Pty Lid ARS 112.0 Capital Adequacy - Standardised  ADI_CRSTD ‘ 1ls 30/06/2032 New ‘

=== =
o e oo
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& CoreBIS MAPPING VERSIONS

Mapping Version:|MV5 -
Copy Mapping Between Form Versions
From: ADI_CRSTDv1 v
To: ADI_CRSTDVS v

Copy Mapping ‘

Copy Table Mapping

Copied Successfully

oK

Load some Tagging data into the ARS_112 table using the Table Mapping.

i Recalculate

Manual
” Dashboard Review Data Adjustments
Export CSV File

Review Table 1 Definition ﬁ Base RN Tagged Table

&CoreBIS ARS 112.0 - Data Loads

APRA Entity [AC_LEVEL2:Cortell Australia Pty Ltd

INT DataSource|All INT_DataSource (n)
APRA Return Ve W_2022-12-31_

Exposure $ Before Exposure $ After
Data Source CRM and CCF CRM and CCF Average RWA % Calculated RWA $
Total 102,958,037,992.11 89,307,946,167.87 57.68% 51,511,605,065.66
Adjustment - E E
102,958,037,992.11 89,307,946,167.67 57.68% 51,511,605,065.66
57.68% 51,511,605,065.66

All Unrounded Sources
TAGGED_Loan_Book

102,958,037,992.11 89,307,946,167.87

Test Status: Success
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3. Test upload to APRA Connect.

] M SWEET 1£7S Mg | 1Y S GILE) MM S YL i _UEU_ LY LLE_EWEd LU 1Al 1
| | AC_2022-12-31_ARS 112.0 Capital Adequacy - Standardised Approach to Credit Risk_ADI_CRSTD_6200_LEVEL1_2023FEB23_105348.xml
| | AC_2022-12-31_ARS 112.0 Capital Adequacy - Standardised Approach to Credit Risk_ADI_CRSTD_6200_LEVEL2_2023FEB23_105348.xml

A, AT 1T 71 ARC AN Sl A d oo AU SARAR £TAM 1 FLFT A INATCTAAY A0 TY

Submitted in APRA Connect

This email confirms the receipt of a submission to APRA.
APRA has successfully received data from Cortell Australia Pty Ltd.

This data was authorised and submitted bm

The following information was received:

Return name: ARS 112.0 Capital Adequacy - Standardised Approach to Credit Risk - Level 1 Return reference: ADI_CRSTD21351 Reporting end date: 31/12/2022

This receipt is confirmation that APRA has received the information provided by your organisation.
It should in no way be read as acceptance of the validity or quality of the information provided by you.
If you have any queries about this submission, or believe the submission is in error, please contact the Service Desk on 02 5210 3400 quoting reference ADI_CRSTD21351.

NOTE: Please do not reply to this system generated email.

Test Status: Success

Commercial — in Confidence

CoreBIS - Testing Verification - 2023_02_28.docx

i 3
< Cortell

Australia Page 20 of 20



