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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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Code Updates

2.1
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CU154: Validation failing for form not required. (Risk:L)

The rule fails if a validation rule included a form that wasn't required for your

organisation.
A change was included to skip the rule should it not exist.

Test Goals: Test that a rule including a form not valid for this organisation results in a

pass, not a fail.

Test Method: Find the rule and test result

& CoreBIS —

APRA Enh‘ty|.sm_axs ‘CoreBIs No.1 v|
APRA Form Variant|ARF_330 1 -]

Return Version|w 2021-03-30_Submis: v|
Result]alL |

Form Variant Entity Rule # Message

ARF_330_1 L SLO_BKS:CoreBIS No.1 485939867 Please explain why Total interest expense is nil when Average interest bearing liabilities has been reported or vice versa.
485939944  Please explain why Cash and liquid assets, Interest has been reported when Total cash and liquid assets on ARF_323_0 s NIl or vice versa
485839947  Please explain why Credit card, Interest has been reported when Total other deposits or Commercial lending, Credit cards, Balance outstanding in ARF
485939949 Please explain why Housing loans, Interest has been reported when Total housing, Balance outstanding in ARF_323 0 is Nil or vice versa.
4B5839951 Please explain why Term loans, Interest has been reported when Other personal term loans or Commercial lending, Term loans fixed rate or Commerc
485939954  Please explain why Lesse financing, Interest has been reported when Loans to households, Leasing, Balance outstanding or Commercial lending, Leasi
485939956 Please explain why Deposits, Interest has been reported when Totel deposits in ARF_323_01is Nil or vice versa.
485939960  Please explain why Bonds, notes and long-term borrowings, Interest has been reported when Total bonds, notes and long-term borrowings in ARF_32
485839962 Please explain why Loan capital, Interest has been reported when Loan capital in ARF_323_0iis Nil or vice versa.
4B5840001  Please explain why Other deposits (applicable for non-bank ADIs only), Interest has been reported when Total other deposits in ARF_323_0 is Nil o vii
485840442  Please explain why Total interest income is nil when Average interest earning assets has been reported or vice versa.
710859373 The ftem 'Interest Expense, Derivatives-Banking Book has changed significantly compared with movements over the last eight periods. Please explail
845631086 Total Interest Income should equal the Interest Income in the Statement of Financial Performance
849631057 Total Interest Expense should equal the Interest Expense In the Statement of Financial Performance

Test Status: Success
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Drill to Values:

Result Rule Type
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
PASS CONFIRMATION
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PASS CONFIRMATION
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CU158: Validation incorrect for ARF_750 Nutrien (Risk:L)

The validation rule was checking tables to ensure each table's dimensions were
specified. CoreBIS validates the tables beforehand, and hence this rule is not
applicable.

This formula type has been added to the skip list.

Test Goals: Check that a rule with this function included shows as a pass.

Test Method: Run the ARF_750 validation rules and check the result.

€ CoreBIS [ oo zoes |

APRA Entity|DOM_BKS:CaoreBIsNo 1 Bl m
APRA Form Variant [4R7_750_0 o

Return Version|W_2021-05-30_Submission -
Result|al |
[ Rule & Message: Result Rule Type
ARF_750_0 DOM_BKS:CoreBiS No.1 1102844541 TBL_ARF_750_0_Teble2-Total credit outstanding of new foreclosures must be positive. PASS MANDATORY
1102944544 TBL_ARF_750_0_Tablel-Total numiber of borrowers must be positive. PASS MANDATORY
1104186708 TBL_ARF_750_0_Tablel-Industry dassification must be selected from one of the drop-dowin menu items. These include Beef cattle, Sheep and sheep-  PASS MANDATORY
1102544840 TBL_ARF_750_0_Table2-Number of new instances of farm debt mediation must be positive. PASS MANDATORY
1102944838 TBL_ARF_750_0_Tabie1-Total cradit outstanding must be positve PASS MANDATORY
1102544839 TBL_ARF_750_0_Table1-Total cradit imits must be positive. PASS MANDATORY
1102994843 TBL_ARF_750_0_Table1-Total value of loans > S0 days past due must be positive. PASS IMANDATORY
1102944845 TBL_ARF_750_0_Table1-Total number of borrowers > 30 days past due must be positive. PASS MANDATORY
1102094842 TBL_ARF_750_0_Table2-Number of new foreclosures must be positive. PASS MANDATORY
1076385809 & Statefrerritory (1) which has been entered is InCONSIStent with the required valuss. A valus svailable in the drop down list shoule be selected Please  PASS MANDATORY
1076385810 A Industry clessification (2) which has been entered is inconsistent with the required values. A velue available in the drop down listshould be selected PSS MANDATORY
1115728832 PASS CONFIRMATION
1103036919 _ARF_ PASS IMANDATORY
1104186707 TBL_ARF_750_0_Table1-Please provide an explanation why Total credit outstanding is greater than Total credit limits. PASS CONFIRMATION
1076385811 & Statefterritory (1) which has been entered is inconsistent with the required valuss. A value available in the drop down list should be selected. Please  PASS MANDATORY
1104278615 TEL_ARF_750_0_Tablel-Please provide an explanation why Total number of borrawers s fess than Tatal number of borrowers » 90 days past due. PASS CONFIRMATION

Test Status: Success
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2.3 CU169: Validation Error - 230_0 APRA_Period — 771574776 (Risk:L)
Some validation rules look up prior periods, and an error will occur if these periods do
not exist.
This has been updated to skip rules looking up periods that do not exist in the system.
Test Goals: Ensure rules of this type show as pass.

Test Method: Run the ARF_230_0 to check if this rule passes with no error messages.

& CoreBIS

APRA Entity [oRP_8K5:Corels No.l -]
APRA Form Variant|agF_230_0 - PSS
Return Version|W_2021-08-30_Submission -
Result|alL |
Form Variant Entity Rule # Message Resuft Rule Type
ARF_230_0 GRP_BXS-CoreBIS No.1 285837995 Plezse explain why Carrying value, Total, Australia his changed significantly from the figure reported in the previous period. Please detail the specifici  PASS CONFIRMATION
656696607 Tourism and Leisure - Total Actual Exposures (Australiz) has chanzed significantly compared to last period. Please explain the factors that have contrit  PASS. CONFIRMATION
710858352 The ftem ‘Part A: Commerciel Progerty, Retai, Total Actual Exposures, Australia’ has changed significantly compared to last period. Please explainthe  PASS CONFIRMATION
771612593 Please explain why Total actusl exposures, Total, Australia has changed significantly from the figure raported in the previous period. Please detsilthe s PASS CONFIRMATION
656696566 Tourism and Leisure - Total Actual Exposures (Australia) has changed significantly compared to last period. Please explain the factors that have contrit PASS CONFIRMATION
710858994 The item Part A: Commercisl Property, Retail, Total Actusl Exposures, Australia® has changed significantly compared to lsst period. Plesse sxplainthe  PASS CONFIRMATION
771574776 Ci 3 [<: PASS CONFIRMATION
710858570 PAss CONFIRMATION

Test Status: Success
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CU173: Validation update for APRA_Return_Version_Form change (Part
of CU 134 — July22) (Risk:L)

The validation rules will refer to the APRA_Return_Version_form cube before the
APRA_Return_Form cube to get the form version in the current period.

Test Goals: Check that the correct form version is used when executing the validation

rules.

Test Method: Change the Form Version and check that the validation uses the new

version. Check that it fails with the incorrect form version.

Set ARF_747 OB to version 9 (which does not exist) and test validations update to
reflect. They should fail all items.

e
< CoreBIS , :
APRA Entity[DOMESTIC CoreBis No L |
/APRA Form Variant|ARF_747_08 -
Return Version‘w,zozl-os-au,smmwssmn "
Result|ALL |
ARF_727_08 DOMESTIC:Core8lS No.1 1208843830 pASS MANDATORY

1208846844
1208843825
1208843831
1208843835
1208843834 The value:

ol for equivalent sets of ftems differ. The sum of 'Depo

a Cube Viewer: CoreBIS_TST-» APRA_Return_Version_Form-» Default
File Edit View Options Help

1H ¢

BE =@ n

B

W_2021-09-30_Submission

~ || DOMESTIC:CoreBIS No.1

Required | APRA_Form_Version | Count

- All APRA_Form_Variant {n
ARF_720_0A
ARF_720_1A
ARF_720_2A
ARF_720_3
ARF_720_4
ARF_720_5
ARF_720_6
ARF_720_7
ARF_730_0
ARF_747_0B
ARF_745_0B
ARF_920_0
ARF_920_2

| = = = <| <| <|=| <] <] <] <| <

14
ARF_720_0AvS
ARF_720_1Av3
ARF_720_24v2
ARF_720_3v5
ARF_720_4v4
ARF_720_5v2
ARF_720_6v1
ARF_720_7v2
ARF_730_0v5
ARF_743_0Bv5
ARF_320_0v3
ARF_320_2v1
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& CoreBIS APRA VALIDATIONS REPORT (oo |

APRA Entity[DOMESTIC:CoreBIs No L |
APRA Form Variant|ARF_747_08 -

Return Versiﬂr\‘WﬁZDll{&SUiSuhmwssmn v\
Result|aLL |
Form Variant Entity Rule # Message Result Rule Type
ARF_747_0B DOMESTIC:CoreBIS No.1 1208843830 The sum of component items reported differs from the value of sn equivalent tots! item. The value for ‘Deposits autstsnding - by counterparty & depe NN - o:10%¢

R 10
I o103

MANDATORY
MANDATORY
MANDATORY

1208846844 The values reported for equivalent sets of items differ. The sum of 'Deposits outstanding to counterparties ather than resident househelds - by counte
1208843825 The sum of camponent items reported differs from the value of an equivalent tatal item. The value for ‘Deposits outstanding to counterparties ather t
1208843831 The sum of component items reported differs from the value of an equivalent tots! item. The value for ‘Deposits outstanding - by counterparty & deac
1208843835 The values reported for quivalent sets of items differ. The sum of 'Deposits outstanding to counterparties ather than resident househalds - by counte
1208843834 The values reported for equivalent sets of items differ. The sum of 'Deposits outstanding to counterparties other than resident households - by counte

Test Status: Success

2.5 CU177: Add dimension to cube save data causes issues. (Risk:M)
The "Add dimension to cube" feature would create an error on large cubes due to a
timed save data. This has been updated to run sequentially and thus remove the error.

Test Goals: Test that the update hasn't caused any issues and that the cube is saved at
the end.

Test Method: Add a new dimension to the TAGGED_Residential_Mortgages cube and
check the logs to ensure it is saved at the end.

Create new Dimension Note: The dimension will be prefixed base
Select Dimension Type:|SBR Dimension I
Select APRA Dimension:|APRA_Mapltem - Mon Dimensional Mapping
Enter Dimension Name:|RM_Testing_2023_01 i

[
N T

& CoreBIS Add Dimension to Cube

Cube: |TAGGED_Res\denn al_Mortgagss "
New Dimension 1:|SBR_RN_Testing_2023_01 -|
New Di i 2:| "

Process completed successfully.

0K
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& CoreBIS  CoreBUILD DIMENSIONS

Filters

Select Dimension Type:|All Dimensians - Select Dimension Ty
Select Cube:|TAGGED_Residential_Id Select APRA Dimensi
e Text Search Enter Dimension Nai

Edit Format Create Attribute Cube

Auto

RM_LMI MANUAL N
AM_LVR Business oDsc v
AM_Financial_Difficulty Business opac v
AM_Customer_Residency Business opac v
RM_ArrearsDays Business MANUAL N
AM_LoanincomeRatio Business MANUAL N
AM_LoanVintage¥rs Business oDsc v
BASE_Residential_Mortgages_Measure Measure MANUAL N
SBR_RM_Asset_Quality 5BR Dimension APRA
SBR_RM_Counterparty_Type SBR Dimension APRA
58R_AM_Counterparty_Domicile 58R Dimension APRA
SBR_RM_Loan_Characteristic SBR Dimension APRA
SBR_RM_Loan_Purpose SBR Dimension APRA
SBR_RM_Loan_Security SBR Dimension APRA
SBR_RM_Debt_to_income SBR Dimension APRA
SBR_RM_Loan_to_lncome SBR Dimension APRA
SBR_RM_Loan_to_Valuation_Ratio SBR Dimension APRA
SBR_RM_Loan_Type SBR Dimension APRA
SBR_RM_Loan_Vintage SBR Dimension APRA
SBR_RM_Collateral_Location SBR Dimension APRA

| S8R_RM_Testing_2023_01 |s8R Dimension APRA v
BASE_APRA_Entity Business MANUAL N
TAGGED_Residential_Mortgages_Measure Measure MANUAL N

MESSAGE LOG Recalculate

| Email Message Log

Full Message
y scheduler

-30141342.579 TM1.Process Process CB_ACTION_Datasource_Add_Structure
-30141342.573 TM1 Process Process Lib_SaveData
-30141333.253 TM1. Process Process Lib_SaveData run from process CB_ACTION_D: e_Add_Structure by user Karl Blackler

Test Status: Success
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2.6 CU178: Reporting Period needs updating for 2022-12/2023/2024 (Risk:L)

Some of our clients have run out of Reporting_Periods. A process has been created to
create a rolling 24 months automatically'.

Test Goals: Automatically add new periods based on the current period.

Test Method: Delete all future reporting periods and run an overnight process to check
if they get added back in.

¥* Dimension Editor: CoreBIS_TST->Reporting_Period
Dimension  Edit  View Help

PH T (X BRI Xe E (4]

[ mg2022-10-31 ~ | Name
Rl 5 2023-01-21
_'ﬁﬁﬁ = 2023-02-28
: 1013{| Cut
I Copy

Paste

Paste Above

Paste as Child
Paste Below
Hide

Keep

Pick Elements

Insert Child

Insert Element

Delete Element
Delete Element from consolidation
Element Properties...

v

< >

'@ CoreBIS  CoreBUILD DIMENSIONS

Filters Create new Dimension Note: The dimension will be prefixed based on the dimension type.

select Dimension Type:[All Dimensions | Select Dimension Type: [SBR Dimension Ovemnight Execution
Select Cube:|All Cubes ~ Select APRA Dimension — —
EEES Text Search Enter Dimension Name:
e | ot v
Auto

Update

Dimension Name Dimension Type Updated From Last Updated View Members

Update Frequency

AC Ralance Shest Tune CONNFET apRa v 2023-01-30 07-01-06 -

Based on the current period of 2021-09-30, we expect monthly periods to be added until
2023-09-30.

-j Subset Editor: CoreBIS_TST->Reporting_Period->D
Subset Edit View Tools Help

§>-i H ¢ |§ Default w
=g 2022-11-30 A | Name
7 2022-12-31
=5 2023-01-31
=, 2023-02-28
= 2023-03-31
5, 2023-04-30
=g 2023-05-31
g 2023-06-30
5 2023-07-31
=5, 2023-08-31

b 12023-09-30) v

=52023-08-30

Test Status: Success
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2.7 CU179: Review processes that can not run in parallel and add
synchronise (Risk:M)

Some processes in CoreBIS would error when a user presses the button twice. These
have been fixed so that only a user can run these processes sequentially. These
include;

- Base Cube Data Archiving

- Tagged Cube Data Archiving
- D2A update process
- Master Overnight process

Test Goals: Make everyone wait for the first execution of a process to finish before
starting.

Test Method: Archive some data in two different sessions and ensure one waits for the
other to complete before starting.

®CoreBIS BASE LOAD DATA [ |

Check Dates Used
Apply Action

Base Cube[BASE_General_tedger_Daily

BASE_General_Ledger_Daily_Load_Date

All BASE_General_Ledger_Daily_Load_Date (n)

2020.05.05
2020-05-05 13:48:20 20200505 1770 0
2020.05-06
2020.05-06 12:10:49 20200508 1778 o
2020-05-07
2020.05-07 11:15:49 20200507 1778 0
2020-05-08
2020-05-08 02:01:01 20200508 1778 o
2020-05-08
2020-05-08 02:01:03 20200508 1778 a
20200510
2020-05-10 1778 0

2020-05-10 02:01:03

& CoreBIS BASE LOAD DATA

Base Cube[8ASE_General_Ledger_Daily 7] Check Dates Used
Apply Action

BASE_General_Ledger_Daily_Load Date

2021-04-2002:00:57 o~ 20210420 1774 0
2021-04-21 q]

2021-04-2102:00:55 o~ 20200421 1774 0
20210422 q

2021-04-2202:00:51 o~ 20210422 1774 4
2021-04-23 q

2021-04-230200:55 o~ 20210423 1774 4
2021-04-24 q]

2021-04-2402:00:54 o~ 20210424 1774 0
20210425 q

2021-04-25.02:00:51 o~ 20210425 1774 4
2021-04-26 q

2021-04-26 02:00:53 o~ 2021-03-26 1774 0
2021-04-27 q

2021-04-27 02:00:59 o~ 20210427 1774 0
20210428 q

2021-04-28 02:00:50 o~ 20210428 1774 4
2021-04-28 q

Execute the same time, and check TM1Top for waiting.

7 tmtop: -adminhost localhost -servername corebis_TST -refresh 1 - O
Cmd:

Id Username Context State Function Object Type Object Name Info

41988 Th:Pseudo - Idle

41896 Th:DynamicConfig - Idle - - - -

10048 Karl Blackler TM1 beb Wait:IXC CubeCellValueSet Cube }ElementAttributes_BASE_GenerallaitingOn (30286)ad_Date
30200 Karl Blackler THM1 Web Run:R ProcessExecuteEx Process Lib_archive_zip_Unzip pProlog (44)

12356 Karl Blackler Architect Idle - - - -

Test Status: Success
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2.8 CU180: Archiving base data not completing (Risk:L)

Some clients were having issues archiving base data. After reviewing these
environments, it appears that the archive process was being executed multiple times,
causing files to be exported multiple times and error. On error, the procedure would
not correctly set the flags in the system. Once a file exists, the archive would never
complete correctly unless the file was manually removed.

To remediate these issues, we applied a synchronisation of the process (CU179) so that
it could only be run once at a time. We removed any files from previous errored
executions so that it would not error again.

Test Goals: Test that any existing export files are removed before starting archiving, and
test that the archive finished successfully.

Test Method: Archive some data from the BASE_General_Ledger_Daily Cube using
existing files for unarchived data to test if the files are removed.

We added some files to the archive folder with the same name as the load date we want
to archive.

bm * CoreBIS_TST » temp » Archive »

Name Date nwccl‘i}iecl Type Size

BASE_General_Ledger_Daily_2021-05-02_02_00_4%H.zip 30/01/2023 2:42 PM  Compressed (zipp...
=| BASE_General_Ledger_Daily_2023-01-15_02_03_04H.bt
BASE_General_Ledger_Daily_2023-01-15_02_03_04H.zip
I RASF General | edner Naike 2021-05-01 N2 D0 4GH in

Text Document

Compressed (zipp...

Carnnrecced (rinn

2023-01-13 02:03:12 o 2023-01-
2023-01-14 0

2023-01-14 02:03:11 o 2023-01-
2023-01-15 0

2023-01-15 02:03:04 o] A 2023-01-
2023-01-16 0

2023-01-16 02:03:05 0 2023-01-
2023-01-17 0

NN AT NN n LN .

Successfully deleted the files and created archive, zipped and deleted txt file.

ibm » CoreBIS_TST » temp » Archive »

i MName Date modified Type Size
BASE_General_Ledger_Daily_2023-01-15_02_03_04H.zip 30/01/2023 2:46 PM  Compressed (zipp...
BASE_General_Ledger_Daily_2021-05-02_02_00_49H.zip 30/01/2023 2:42 PM Compressed (zipp...
AULFUL-18 USUEILL 1] LUI3UL-14
2023-01-15 o

2023-01-15 02:03:04 C':‘f 2023-01-15
2023-01-15 a0

023-01-16 020305 n NIA-N-16

Test Status: Success
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2.9 CU181: Data Loads slowed by Mapping process (Risk:L)

When dimensions are updated, a mapping checking process reviews the mapping to
ensure the names of the mapped elements still exist. This process was used
excessively, causing a slow response time. Improvements to the process have reduced

the time taken.

Test Goals: The purpose of the mapping process is to check for updated alias and refresh
the mapping to reflect.

Test Method: Test that this procedure still works and that the time taken isn't excessive.

Test by updating the "TAGGED_Debt_Security_Measure" dimension alias for DE956.

& CoreBIS

MAPPING BY FORM T

Status: Mapping Version open for data entry

APRA Form Version:

Attribute

BSAO028038
BSA028039
BSA028040
B3A028041
B5A028042
BSAO028043
B3A028044
BSAO28045
BSA028046
BSAO28047
BSAO28048
B3A028049
B5A028050

& CoreBIS

MV5

TAGGED_Debt_Security

ARF_720_dva

Description
1.2. Short-term debt securities issued by residents - of whit
1.2.1. Bills of exchange - Total
1.2.1. Bills of exchange - of which: Denominated in FX [AUL

TAGGED_Debt_Security_Measure

1.2.1.1. Bank accepted - Total IDE955-

Debt Securities Held

1.2.1.1. Bank accepted - of which: Denominated in FX {AUC DES56G -
1.2.1.2. Other - Total DE956 -
1.2.1.2. Other - of which: Denominated in FX (AUD equivals DES56 -

1.2.2. Other short-term debt securities: - Total
1.2.2. Other short-term debt securities: - of which: Denomi

1.2.2.1. Community service organisations - Total DES56 -

1.2.2.1. Community service organisations - of which: Denoi DES56 -

1.2.2.2. Non-financial businesses - Total

1.2.2.2. Non-inancial businesses - of which: Denominated

Debt Securities Held
Debt Securities Held
Debt Securities Held

Debt Securities Held
Debt Securities Held

MANUAL UPDATE —

L d

Oto2of2
Row

Select Dimension: ‘TAGGED_DE bt_Security_Measure

Element Name

1 No TAGGED_Debt_Security_Measure Element

2 DEGS6
3
a

Debt Securities Held TESTING:

Execution time was almost instant, with a successful message within a second.

Dimension Updated

e Cortell

Australia
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soreBIS MAPPING BY FORM

Status: Mapping Version open for data entry

Map Version:|MV5
Data Source:|[TAGGED_Debt_Security
APRA Form Version: [ARF_720_4v4

Description TAGGED_Debt_Security_Measure
038 1.2. Short-term debt securities issued by residents - of whit
039 1.2.1_Bills of exchange - Total
040 1.2.1. Bills of exchange - of which: Denominated in FX (AUL
041 1.2.1.1. Bank accepted - Total IDE956— Debt Securities Held TESTING
042 1.2.1.1. Bank accepted - of which: Denominated in FX {AUC DES56 - Debt Securities Held TESTING
043 1.2.1.2. Other - Total DES56 - Debt Securities Held TESTING
044 1.2.1.2. Other - of which: Denominated in FX (AUD equivalc DES56 - Debt Securities Held TESTING
045 1.2.2. Other short-term debt securities: - Total
046 1.2.2_ Other short-term debt securities: - of which: D2nomi
047 1.2.2.1. Community service organisations - Total DE9S56 - Debt Securities Held TESTING
048 1.2.2.1. Community service organisations - of which: Denor DES56 - Debt Securities Held TESTING
048 1.2.2.2. Non-financial businesses - Total
050 1.2.2.2. Non-financial businesses - of which: Denominated
051 1.2.221. Private non-financial investment funds - Total DES56 - Debt Securities Held TESTING

Test Status: Success
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CU182: Average Interest Rate Calculation Error (Risk:M)

The Average Interest Rate Calculation will automatically work out an average weighted
interest rate on the forms given data from multiple sources. The assumptions for this
were that interest rates and the amounts were of the same origin. Should these be
from separate origins, then the calculation would incorrectly calculate O.
Multiple flags have been added to the system to allow the system not to calculate the

average or to exclude a specific attribute from the calculation.

Test Goals: Test that this functionality can be turned off.

Test Method: Check that the rule works, turn off just one attribute, and turn the

functionality off completely.

1. The Average Calculation feature is working;

@ Cube Viewer: CoreBI5_TST->INT_DateSource-»Default
File Edit View Options Help

Ha | BE B @] e o - Bl -

ARF_747_0B ~ | DOMESTIC:CoreBIS No.1 ~ W_2021-03-31_Submission o
Value WeightedAverageCalc
— All INT_DataSource (n) | APRAValue APRA_Calculation | — All Unrounded Sources | - Lite Data LITE_EFS_Forms | - All INT_DataSource (n) | - All Unrounded Sources | —Lite Data LITE_EFS_Forms
- ARF_747_DBv8 65198940075.082 65198940075.082 14228805161.602 50970134913.48 50970134913.48  50970134913.48 1] 81655896247.04 81655896247.04 81655896247.04
BSL22470 19492 19492 0 19492 19492 19492 [ 0 o 0
BSL22471 789871372 789871372 0 789871372 789871372 789871372 L] 0 o 0
BSL22472 5.42 5.42 0 5.42 542 5.42 0 4281102836.24| 4281102836.24
BSL22475 218 218 0 218 218 218 o o L) o
BSL22476 543680 543660 0 543660 543680 543680 0 0 (] 0
BSL22477 102 1.02 0 1.02 102 102 0 554553.6 554553,6 554553,6
BSL22485 1052638 1052638 0 1052638 1052638 1052638 0 0 (] 0
2. Turn the BSL22472 attribute off.
a Cube Viewer: CoreBIS_TST-» JElementAttributes_APRA_Attribute_WeightedAverageCalcFlag-»1
File Edit View Options Help
E B |
H¢| v BE = ® e o 8- [Basel
|
.| Exdude| InterestRate | Balance
ARF_747_0Bva:B5L22462 0:B5L22462 B5L22461
ARF_747_0Bv8:B5L22472 1|B5L22472 B5L22471
ARF_747_0Bv8:BSL22477 0|BSL22477 B5L22476
AR AT AR AL A ann MRS 71427 R 717491
@ Cube Viewer: CoreBIS_TST->INT_DataSource->Default
File Edit Yiew Options Help
He V| EE H[@] ¢ w o B Bl -
ARF_T47_08B ~ || DOMESTIC:CoreBIS No.1 ~ W_2021-02-31_Submission ~
Value WeightedAverageCalc
— All INT_DataSource (n) | APRAValue APRA_Calculation | — All Unrounded Sources | - Lite Data LITE_EFS_Forms | — All INT_DataSource (n) | -- Al Unrounded Sources | - Lite Data LITE _EFS_Forms
— ARF_747_0Bv8 65198940075.082  £5198940075.082 | 14228805161.602 50970134913.48 50970134913.48 50970134913.48 o 773747934108 | 77374793410.8  77374793410.8
BSL22470 19492 19492 0 19492 19432 19492 0 0 0 0
BSL22471 789871372 789871372 0 789871372 789871372 789871372 ] 0 0 0
BSL22472 5.42 5.42 0 5.42 5.42 5.42 [ W [ 0
BSL22475 218 218 0 218 218 218 0 0 0 0
BSL22476 543830 543680 0 543680 543630 543630 0 0 0 0
BSL22477 1.02 1.02 0 1.02 1.02 1.02 ] 5545536 554553.6 5545536
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3. Turn the average calculation functionality off completely.

@ Cube Viewer: CoreBIS_TST-» JElementAttributes 5YS_CONTROL->Defau

@ Cube Viewer: CoreBIS_TST-> JElementAttributes_S¥5_CONTROL->Default

Test Status: Success
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Ele Edit View Options Help File Edit View Options Help
{4 H & [F et vBE ZHe . ‘FE H ¢ [E oefaut VBH | EH® e e B [Es
[ Nomber [ vaiue ([ Namber | vake I
Excel EXE 0 Ct\Program Files (x86)\Mi Excel EXE 0/ Ci\Program Files (x86) Microsoft Office\Office 15\Excel. exe
Export Folder 0| E:Ybm\CoreBIS_tst\Expor Export Folder 0| E:\ibm\CoreBIS_tst\Export!,
Form Precision Override (Min Decimal Places) 2 Form Precision Override (Min Decimal Places) 2
Form Precision Override (Y/N) oY Form Precision Override (Y/N) oY
INT_DataSource Avg Calc Flag 1 INT_DataSource Avg Calc Flag o
lirenes - Admin Frtitement ) licamea - M Ertitlamant 1]
' Cube Viewer: CoreBIS_TST->INT_DataSource->Default
Eile |[Edit | Wiew Options Help
G H ¢ v B | = s o - [Bese] -
ARF_T47_08 ~ || DOMESTIC:CoreBIS No.1 ~ || W_2021-03-31_Submission ~
Value
-~ Al INT_DataSource (n) | APRAValue ‘ APRA_Calculation | — Al Unrounded Sources | -- Lite Data LITE_EFS_Forms
- ARF_747_0BvS 55198940075.082; 65198940075.082  142283305161.602 50970134913.48 | 50970134913.48 | 50970134913.43
BSL22470 19492 19492 0 19492 19492 19492
BSL22471 789871372 789871372 0 789871372 789871372 789871372
BSL22472 5.42 ol 0 i 5.42 5.42
BSL22475 218 218 0 218 218 218
BSL22476 543680 543580 0 543580 543680 543680
BSL22477 1.02 1.02 0 1.02 1.02 1.02
BSL22485 1052638 1052638 i 1052638 1052638 1052638
BSL27486 17746478756 17746478736 0 17796478756 17746478756 17746478756
BSL22437 154 14 0 Lot 1ot 1ot



3. Enhancements to Existing Features

3.1 EF139: Multi-threading of tagging to improve performance (Risk:M)

The tagging process can be relatively complex, and with the addition of the "Next Level" to
facilitate more complex multi-step tagging, the tagging process can take some time to run.
We've introduced a new update method, which allows you to run the tagging using multi-
threads/cpus, thus speeding up this process immensely.
As each model is unique, a parameterised dimension is required, and a selection of the
number of cores to use. These selections are dependent on the environment and cube being
run, but the main things to consider are;

- Pick a dimension with up to 100 elements.

- Pick a dimension that has data equally spread between those items.
- The Number of Cores to use is how many executions concurrently are executed, so
depending on the hardware, the higher the number, the better.

Test Goal: The Tagged Cube load process is much faster when using the multi-threading load.

Test Method: Test that the process executes successfully, the values are the same as single-
threaded mode, and the process runs faster.

Testing was completed at a CoreBIS client using the TAGGED_Deposits cube. This test showed
that single thread execution was completed successfully in 2297 seconds.

When the BASE_DP_Rim_Class_Code dimension with 20 threads was used as parameters, the
multi-threading was completed successfully in 1933 seconds (saving of approx 15%)

When the BASE_Deposits_Measure dimension with 10 threads was used as parameters, the
multi-threading was completed successfully in 821 seconds (saving of approx 65%)

Test Status: Success
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3.2 EF141: ARF_922 2 (Risk:L)
Adding the COVID form ARF_922 2

Test Goal: The form opens from the workflow and displays the correct parameters.

Test Method: Open form.

[l Landing Admindsx [ ARF 922 2vlxisx x [Ef ARF 922 3vlxisc x

f Y APRA Entity [LEVEL2-CoreBIS No 1 E
< CoreBIS INT DataSource [STIT BatsEoures o7 -
APRA Return Version|W_2019-09-30_Submission -

IARF_922_2: COVID-19 Liquidity - MLH Forecast

Institution Name | CoreBIS No.1

Reporting Date (data current as at): | 2019-09-30

1. LCR/ NSFR/ MLH forecast assuming the forecast you would present to the Board as the "base case” or expected scenario

Revision:

- i i As at reportin Five business 30 calendar days | 60 calendar days o
l "1":;.“'.5’; l[iI:r\:?le \:el a(ail.lelftl,l;;eel'l\cileos')lg\rml\:llil'-! (MLH ADIs should only report on the highest da':e g days forecast Pl y: oot ly: Comment (if any)
1.1.1 Total HQLA (or MLH liquid assets) 0 0 4] 0
1.1.1.1 Of which: notes and coin 0
1.1.1.2 Of which: AGS 0
1.1.1.3 Of which: Semis 0
1.1.7 LCR / MLH ratio 0 0 0 0

Test Status: Success

3.3 EF142: ARF_922_3 (Risk:L)
Adding the COVID form ARF_922 3

Test Goal: The form opens from the workflow and displays the correct parameters.

Test Method: Open form.

[ Landing Adminxisx [} ARF_922_2vixisx x [HR ARF_922 3vlxisx x

‘ APRA Entity|LEVEL2 CoreBIS No.1 M
wcoreB IS INT DataSource[AlINT_DataSource (n) g
APRA Return Version|W _2019-09-30_Submission M

ARF_922_3: COVID-19 Liquidity - MLH

Institution Name | CoreBIS No.1
Reporting Date (data current as at): | 2019-09-30 Revision:
As at reporting Comment (if any)
1. RBA repo-eligible asset position (Level 1) date
1.1 RBA repo-eligible third party securities (post haircut) 00
1.1.1 Of which: used for ESA 00
1.1.2 Of which: used fo collateralise drawn RBA TFF 00
1.1.3 Of which: used for other RBA repo (OMO or Standing Facility) 00
1.2 RBA repo-eligible self-securitisation amount (post haircut) 0.0
1.2.1 Of which: used for ESA )
1.2.2 Of which: used to collateralise drawn RBA TFF 00
2.2.3 Of which: used for other RBA repo (OMO or Standing Facility) 0.0
1.4 Available RBA TFF Funding Allowance 00
1.5 Estimate of efigible fgages not currently. it g self-
securitisation) or utilised for covered bond collateral (i e necessary to meet rating agency or 00
other requirements for the cover pool)
Funding facilities available Comment (if any)
2. Liquidity / credit facilities provided to customers (Level 1) Facility size ($) \ Drawn ($) \ Capacity
2.1 Non-redraw committed credit/iquidity facilities - Retail 00 [ 00 | 0.0
2.2 Redraw capacity 00 [ 00 | 00

Test Status: Success
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4. New Features

4.1 NF45 P6: Integrate CoreBIS with APRA Connect. (Risk: M)

Code Updates: Updates to 110/112 setups to include:
1. Removal of the TREFDs from the APRA Connect dimensions and elements.

APRA has informed Cortell that the TREF ID's will no longer be provided in the
taxonomy and hence to use the Key field instead. This has been reflected in the model,
and any existing AC dimensions will convert over on deployment.

2. Addition of the ARS_110 form
The ARS_110 form will appear the same as a D2A form. Cortell has made up
APRA_Attributes for each item to fit in with existing form mapping, adjustments,
attribute calculations, data lineage, movement reports, etc.

3. Update the APRA Connect Export process to convert the ARS_110 form to a table
before exporting to XML for APRA Connect.

Test Goal 1: Ensure the new taxonomy imports and updates correctly
Test Method 1: Run the MASTER_D2A_Master process and review the execution

1
& CoreBIS
Add New Form Eniry
APRA Enﬁty:|P,CorEE\S No.l v| Select Form Version:|ADI_CAPADvL M
APRA PEﬁUﬂ:|2021'10'51 v| Scale:|Nene = -

o o]

D2A data updated Successfully.

Test Status: Success
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Test Goal 2: Ensure no TREF IDs remain for the APRA Connect objects.
Test Method 2: Review the dimension attributes and check the dimension edit screens
to ensure reference to the name, not TREF ID.

SBR dimension still has TREF IDs

Create new Dimension Note: The dimension will b

SBR Dimension

K =2 I

APRA_Mapltem - Non Dimensional Mapping

DM1 - AustralianStatesTerritoriesAndOffShoreArea
DM2 - AustralianStatesAndTerritoriesDimension
DM3 - EmployerGroupStatusDimension

DM4 - LiabilityEstimatienMethodDimension

DOM5 - ReportPartyTypeDimension

Connect dimension does NOT have TREF IDs

Create new Dimension Note: The dim

:|Connect Dimension

APRA_Mapltem

ACD_AdditionalTierlCapitalType

ACD_ADIOpRiskAdjustmentType
ACD_ADIOpRiskBSClassification

Arn ANTORRiskPrl Claseificatinn

Forrectly, no TREF ID listed.
,?_,COreBIS EDIT STRUCTURE =X

Select Dimension:[AC_Balance_Sheet_Type -] Update from APRA

SBR Dimension: ACD_BalanceSheetType

Selacted Parent:lAH AC_Balance_sheet_Type (n) v|
Action:{1. Add new child to parent [ et A cilo
Selected Child: N
or New Child:
Weighting: 1 Note: To change the Name attribu
Children of selected Parent Creation Date ‘Weighting Name
All AC_Balance_Sheet_Type {n) 25/01/2023 16:52
Mo AC_Balance_Sheet_Type Element 25/01/2023 16:52 1
MotApplicable 25/01/2023 16:52 1 Not Applicable
OffBalanceshest 25/01/2023 16:52 1 Off-balance sheet
OnBalanceShest 25/01/2023 16:52 1 On-balance sheet

Test Status: Success
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Test Goal 3: Ensure the new ARS_110 form works as expected.
Test Method 3: Add the form to a workflow and test that it can be opened and
adjusted.

& CoreBIS APRA CONNECT MANAGEMENT

| Retmto ]
| Cloar Table :
APRA AC
| Validate Table ) | Submit o )
Name Reference Revision |Categories status End Date |Due Date Reporting Consolidation [JI Validati

Cortell Australia Pty Ltd - Add New Entity

Submit to Return Mgmt.

1/ARS_112 ADI_CRSTDVL open 20230131 2032-06-30  LEVELL valid
2 ARS_112 ADI_CRSTDv1 open 20230131  |2032-06:30  LEVEL2 Valid
3 ARS_110 ADI_CAPADVL open 20230131 [2032-06-30  LEVEL2 valid
4 ARS_110 ADI_CAPADvL open 20230131 [2032-06:30  LEVELL Valid
E skip
6 Skip

& CoreBIS WORKFLOW OVERVIEW

Filter:

| —

Description of Task Current Status

2ol 3
Review Data Loading of TAGGED_Profit_Loss 04/02/2023 Mo Workfow Reauirement
Review Data Loading of TAGGED_Of_Balance_Sheet 04/02/2023  No Workfow Requirement
Review Data Loading of TAGGED_Loan_Book 040272023 Fesay

Review Data Loading of TAGGED_Manual_input 040272023 esay

Review Data Loading of TAGGED_BEAR _Details 04/02/2023  No Workfow Requirement
Review Data Loading of TAGGED_testing_2021-02-18 040272022 No Workfow Requirement
Review Data Loading of TAGGED_220_0_Exposures_and_Provisions 04027202 asty

Review Data Loading of TAGGED_Business_Loans 04/02/2022  No Workfow Requirement
Review Data Loading of TAGGED_Fee_Allocarion 04/02/2022  No Workfow Requirement
Review Data Loading of TAGGED_TextFile_Test 04027202 Ne Workeow Reaurement
Review Data Loading of LITE_EFS,_Forms 04027202 Ne Workeow Reauirement
Review Data Loading of LITE_Credit 040272023 NeWorkeow Reaurement

~ All Forms
~ Capital Adequacy Return - Standardised
ARF_111 01 No.1)-Fair Vs il Swndardise| 04032022 Waktingon Data Approwal

ARF_111_0 [LEVELL CoreBIS No.1) - Fair Values {Capital Adequacy Return - Standardiset 04032023 Waiting on Data Approval

~ ARS 112.0 Capital Adequacy - Standardised Approach to Credit Risk

ADI_CRSTD (AC_LEVELL:Cortell Australia Pty Ltd) - ARS 112.0 Capital Adequacy 20/05/2032
ADI_CRSTD (AC_LEVEL2:Cortell Australia Pty Ltd) - ARS 112.0 Capital Adequacy 20/05/2032
~_ARS 110.0 Capital Adequacy.
P P e T TRy e ——

ADI_CAPAD (AC_LEVEL2 Cortell Australia Pty Lie) - ARS 110.6 Capital Adequacy (ARS 11 3006/2032 o Werkfiow Requiremens

®CoreBIS MANUAL ADJUSTMENTS

APRA Entity|AC_LEVEL1:Cortell Australia Pty Ltd ~

APRA Form Variant |ADI_CAPAD | | Bulk Manual Adjustments |

APRA Return Version|W_2023-01-31_Submission __~|
APRA Aftribute |CBAC110_0_1000 |

Data Type|[NUMBER
APRA Table Attribute m

)

Values from Data Sources -

 ecrptonotdusment | o |t | mestamp | hecuring] Hoting aonce

test 5,000,000.00 Karl Blackler 30JAN 20231607  MNo 0.00 + 5,000,000.00 = 5,000,000.00

Total Adjustments 5,000,000.00
TOTAL 5,000,000.00
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& CoreBIS

APRA Entity
INT DataSource|
APRA Return Version

AC_LEVEL1:Cortell Australia Pty Ltd

All INT_DataSource (n)

W_2023-01-31_Submission

Show Data Sources

Trend Analysis.

ARS_110_0 - Capital Adequacy

Institution Name

Australian Business Number
Reporting Period

Reporting Consolidation

Section A: Regulatory Capital

1. Tier 1 capital
1.1. Common Equity Tier 1 Capital

1.1.1. Common Equity Tier 1 Capital before regulatory adjustments

1.1.1.1. Paid-up ordinary share capital

1.1.1.2. Mutual Equity Interests

1.1.1.3. Retained earnings

1.1.1.4. Current year sarnings (excluding upfront fee income)
1.1.1.5. Current year earmnings - Upfront fee income:

1.1.1.6. Accumulated other comprehensive income (and other reserves):

1.1.1.6.1. Unrealised gains and losses on investment securities

44487 Pains and lannan an saek faos ke dsas

Test Status: Success
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Test Goal 4: Test that the APRA Connect XML file is produced correctly from the ARS_110
form.
Test Method 4: Run the export procedure and check the resulting export file.

& CoreBIS (e

APRA Entity:|All APRA_Entity (n) -

APRA Period:|2023-01-31 -
APRA Return: |All APRA_Return (n) =

Optional Selections:
APRA Form:|ADL_capaD -

APRA Return Version: ‘w_z 023-01-31_ " This will defoult to the Final version; 2023-01-31

——

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

XML output to EXPORT folder on the server.

ibm » CoreBIS_TST » Export

P Name

[} AC_2023-01-31_ARS 110.0 Capital Adequacy_ADI_CAPAD_ADI_CAPAD_6200_L EVEL1_2023JAN30_161016ml
[ ] AC_2023-01-31_ARS 110.0 Capital Adequacy_ADI_CAPAD_ADI_CAPAD_6200_L EVEL2_2023)AN30_161016:xml

Test Status: Success
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