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Introduction

1.1 Scope of Use Case

This use case describes the us7.ge of the Application Interface:
(1) Configure the Application przeass that source s zopl.cation data for loading the
Application Enterprise date bas:
(2) Initiate and control the daily (husiness day) proc ici'an process
(3) Group and provide user specified portfolio output data tor Application
(4) Create a secure application interface with logging of.zctivity and configuration changes

This use case covers the following requi:emants in the 2z olici tion ETL Requirements
document:

(1) Requirement 2.1.1.0 — Import and Expe:niformation

“Provide the business user the ability to bring data ir.to and send out from the designed solution
through an automated process that includes usci eztions to designate inpreGaurce, Account Type,
Balance Sheet Account, Sub-Account 1, Sub-A¢ cour 2, Date, output? ontent and destination.
Provide user ability to start, monitor, stop and re-start.zirocess with useiv2ct0n and error logging
and concurrency control.”

(2) Requirement 4.1.1 — Portfolio Security Position=
“Provide all portfolio position holding data.”

(3) Requirement 4.3 — Security Spread Values
“Provide option-adjusted spread values which need to be exp2=dad in a use case.”

(4) Requirement 4.2 — 3" Party Prices
“Provide 3™ party market prices which need to be expanded in 4 use case.”

(5) Requirement 4.1.5.0 — Configure Data Sourcing

“Allow for users to configure data sourcing for portfolio positions by“Data Date and Security
Type, Balance Sheet Account, Sub-Account 1 and Sub-Account 2 clissifications. Allow for
inclusion of user defined field selection.”

(6) Requirement 5.1 — Portfolio Security Group Output

“Provide daily output files that conform to the business group’s fixed definition of portfolio
security group which need to be expanded in a use case for input to Applicaiion Fiierprise DB.”

(7) Requirement 13.1 — User Interfaces

“User interface to provide ability to include user options to configure input source-“acurity Type,
Balance Sheet Account, Sub-Account 1, Sub-Account2, Data Date, output data fi e Cor tents and
destination. Provide user ability to start, monitor, stop and re-start process with uscr action and
error logging and concurrency control.”

Printed: 12/15/2008 Example Use Case — Not for Commercial Use Page 4



2354 — Application — Application ETL Process Version: 0.1

Use Case Specifications: UC 1 Modified: 12/15/2008

Application ETL Data Sourcing for Application — Application Interface

1.2 Special conditions for solution

There are special needs that need to be met which include the following configuration,
process control and monitoring capabilities:

The Application Interface needs10.onfigure:
(1) Query logic for obtaining data frem internal and € xte ‘na_ sources
(2) Data for transforming source ififorn ation into App.i=«.tion compatible format
(3) Inclusion and exclusion lists to contr:i'and filter datesourcing processes
(4) Selection of source data fields tc'oe included in outpet-uata for Application
(5) Grouping / merging of data from multiple data sourcing-gueries into output portfolios
(6) Specification of input and output loca*or.s
(7) Validation queries and quality assuraneceporting
The Application Interface needs to control precessing:
(1) Daily (business day) data sourcing production for Application Eriziprise database
The Application Interface needs the capabilitie:: to:

(1) Visual monitoring of daily production completio sta.us and related activity
(2) Access security to distinguish between Administrator-and Operator reles

1.3 Definitions, Acronyms and Abbreviations

ETL — Extract, Transform, Load — acronym referring to data s7:ircing / output grocess

Chapter 1. Actors / Databases

The Application Interface / Application ETL application interacts witk*soerce data systems.2o
generate output data files for the Application Enterprise Application datahase.

2.1 Primary Actors

The Primary Actors are the following users:

2.1.1 Application Interface / Application ETL Administrator(s)
2.1.2 Application Interface / Application ETL Operator(s)

Application Interface / Application ETL Power User(s) and Operator(s) are membergs=af the user’s
department, the business owner and primary users of the Application Interface, a: v el as other
employees that are granted access as needed, including Production Operations, Seadiitv
Administration and Financial Information Systems Development.

All users are distinguished by their Windows Authentication logins and the application login
process.
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2.2 Secondary Actors

Supporting Actors include various supporting internal and external systems, data sources and

destination(s), including the following:

2.2.1 Data Warehouse (DW) — the Daily DW is accessed to provide security instrument

and position data for the invesiment portfolios

2.2.2 Finance Database — the rinaiice Database is accessed to provide security instrument

and position data not provir 24 by the DW

2.2.3 Loan Database —the Loan [Fatanase is access>d. o provide security instrument and

position data for loans

2.2.4 Hedge System — the Hedge Sy steni database is as=:ssed to provide security
instrument and position data for derivatives

2.2.5 3" Party Market Prices — an extersial \3" party) venda¢ provides published prices

and is used as a source for pricing proncly traded securitics

2.2.6 Configuration Data — the user depa*~ient maintains cosiiguiation data used in the

process of sourcing and creating output'uaia for the Application Eaterprise database.

Configuration data includes:

Journal Codes

Special Journal Codes

Balance Sheet Codes

Derivatives Codes

GL Types

Spread Amounts

Payments

Other Debt

Security ID’s

0) Input/ Output File Path Specifications

SledegLsp=2

N~~~ ~

2.2.7 Application Enterprise Database — the destination database for Applicatic:
Enterprise. Application Enterprise defines data loading j¢ o« ty import the dala
prepared using the Application Interface and Application EETL data sourcing ard
transformation application.

The secondary actors are important non-user components that i iteract with the
Application ETL application which is required to successfully propare data for the
Application Enterprise application.

Changes to the Secondary Actors, data systems and sources, will rocire
modifications to be made to the Application ETL application.

Printed: 12/15/2008 Example Use Case — Not for Commercial Use
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Chapter 2. Usage Patterns / Platform

The following diagram depicts the Application ETL Usage Pattern:
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As shown above, the Application ETL application is the integratic.i o7:

(1) Application Power User / Operator — user of the PC based apgication
(2) Data Sources — categorized into Configuration, Portfolio, and 3 2zt

(3) Application — programming scripts and structured query language \sQl.;"that perform
the functions to source data and create output data and reports

Basic Usage Pattern - The Application ETL application is used on a daily (bus'ness day) basis
to maintain the production of data for the Application Enterprise application.

The daily production process is required to be started at the end of a business day.cce all data
sources are updated and current. Users are notified when data is ready for processi‘ic.
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Alternate / Exception Usage Pattern: The daily production process should be able to run
again (re-run) to incorporate late entry or correction(s) to data, or to retry the process due to a
run time error. Also, an exception pattern may occur when a production run using historical
(prior day) data is performed.

Chapter 3. Basic Flow — Dailv.{Business Day) Production

Pre-Condition(s)
For the Application ETL application 10.~ Lerate certain ¢ordiions must exist.
The following pre-condition(s) include:

(1) Source and configuration data is 1’uuated and currep* prior to daily (business day)
data sourcing process in order to Agnlic<tion ETL to prep=s< alid data for Application
Enterprise Database. When source data+i: current a Power loser.or Operator is
notified and can start the data sourcing process.

(2) Application authorized user is available 2.Gcan success u:ly login to the
Application ETL application to initiate / mol.itor deily Applicatica ETL data processing.

(3) The Application ETL application can executzand connect to all.~'Gia sources in
order to successfully query the data sources «:nd r.repare output cata. This includes
external 3" party market data prices.

Flow 1: Application ETL Daily Production

The following steps occur during the normal Applicatiz:1 ETL and pricing aaily
(business day) production:

4.1.1 Application Power user or Administrator Logs into agnlication.

4.1.2 Application Power user or Administrator starts Application ETL data sourcing’job.
Once the data sourcing job starts it runs until completion.

4.1.3 Application ETL job runs 18 queries to source portfolio securityinstrument and
position data and saves the results to 7 portfolio CSV files ior.tha Application
Enterprise database.’

4.1.4 Application ETL job also runs 2 queries to source spread valuesand saves the
results to 1 CSV file for the Application Enterprise database.?

41.5 Application Power user or Administrator starts 3" party market dat4 pricing job to
request and download prices per specifications provided by vendo:

4.1.6 Price job Converts price data to format for loading to Application Entitrgris2
database.

' See Application ETL Use Case #2 — Use Case #8
? See Application ETL Use Case #9
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41.7

4.1.8

41.9

Application Power user or Administrator confirms message that Application ETL
processing is complete. Qutput data files can also be manually verified.

Application Power user r Administrator runs reconciliation report and checks for
processing activity (re/ zid counts and tote's) inc errors.

Application Power user r Ac ministrator ruriz.<.ailv change reports.

Flow 2: Application ETL Configuration

The Application ETL application uses cojifigu ation data whicn is.maintained by a Power
User.® The Power User may also access'grogramming scrirtiand “tructured query
language (SQL) to adjust query logic and scurce: data transforniwauon£0 output data for
Application, as well as specify the location of source data and grouping and location of
output data.

The Application ETL application configuration flcw is only needed when changes are
required to the configuration, not necessarily on a/aily (business day)-2asis

If configuration changes are needed, they should be.2zominleted and testeu prior to being
used by Flow 1: Application ETL Daily Production.

The following steps occur during Application ETl..caonfiguration ¢ tep:::

4.1.10 Application Power user Logs into Application.

4.1.11 The Power user can modify / configure any of the fo’ owir g:

(1) Query logic for obtaining data from internal and exte=ic'. sources

(2) Data for transforming source information into Applicati<ii compatible forms
(8) Inclusion and exclusion lists to control and filter data seurcing processes
(4) Selection of source data fields to be included in output dat fcr Application
(5)

5) Grouping / merging of data from multiple data sourcing quZiles.iiio output
portfolios

(6) Specification of input and output locations

4.1.12 The Power user Logs Out of the application.

If a development and/or a test environment is available and configuration chanjes are
first made in the development or test environment, then an additional step woul?'Ge the
migration / copying of the new configuration to the production environment for tae
Application ETL application.

? See 2.2.6 — Secondary Actors — User Configuration Data
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Post-Condition(s)

Once the Application ETL application has run, certain conditions must exist for the
resulting output data to be used by Aoplication or any other subsequent data user(s).

Also, as a post condition, any conf.axvdtion changes and uraduction results must comply
with standards for security and accesa.controls.

The post-condition(s) include:
(1) Application ETL CSV output data files ar»+aaved and clused' n a location configured

for loading into Application Enterprise:

(2) Other authorized downstream users of App .cation ETL CSV ewuiout data files can
access the resulting output data.

(3) Report output is saved and accessed by authorized users.
(4) Changes to configuration data are logged for a"iange control / at diiny.

Chapter 5. Alternate Flow — Re-Run Daily P»cduction

An Alternate Flow can occur when the daily (business day) Appli..ation ETL producuoa job
needs to be re-run.

The production job may need to be re-run in the following cases

(1) Additional data becomes available (late data entries)
(2) A processing error occurs, such as a locked source data tak e

The alternate flow for re-running the daily (business day) production is to repeat the
steps in Chapter 4 — Basic Flow.

Chapter 6. Exception Flow — Re-Run With Historical Daia o7 IN SCOPE)

An Exception Flow can occur when the need arises to re-produce historical (priur day) data.

If a production run is executed with historical data instead of current data, then the/output
should be directed to a location that does not overwrite the normal daily production.

To run the production job with historical data requires access to a historical dai>-archive,
which is a future requirement (not a current requirement).
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Chapter 7. Business Rules / Objectives

The Application ETL application must meet the following business rules / objectives:

(1) Source all portfolio security information and holdings for the Application Enterprise
Application.* Also provide applicable spread values and prices.’

(2) Provide security type and balancz- heet account portfolio assignments consistent with
usage in Application Enterprise.®

The capability for the Application ETL app'icaiion to deliver d'ail. (business day) reconciliation
and change reports is a future requiremer:t (=0t a current requiremant).

A significant part of the business rules are centained in the data'iranaformation logic applied to
source data to create the output data used with the \5pplication Enterp’.se database.

The data transformation / business rules are c.efir.ed in terms of uat> sources and field
level data mapping logic specified in Applicatic ETL Use Case.ic — ('se Case #9.

Chapter 8. Data Elements / Additional Use Cases

8.1 Data Table

The Application ETL application is used for sourcing organizaton and 3" party datasier
preparation for loading into Application Enterprise Database.

Due to the extensive nature of the data sourcing and mapping to.zcstnation output f elds;
separate Use Cases provide the requirement details.

Refer to Use Case #2 — Use Case #9 for Application ETL data sou*iiq process and
mapping of data to output for Application Enterprise Database.

* Requirement 4.1.1
> Requirements 4.3 and 4.2
% Requirement 4.1.3
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Chapter 9. Approval Signatures

Approval Information

By acknowledging below with my signatire, I am agreeing to the content of this document and
that I have read and understand the ir<=imation contained v i1thin and all subsequent related
documentation. I also understand that I haveithe ability and responsibility to contribute to this
document where appropriate.

Once approved, this document authorizes the team to move forwar<"vith the project in
accordance with the SDLC.

Since the remaining use cases are a direct subset of th's use case, the apricyal process will
encompass those as well. Listed below are the 8 remaiiiing uses cases and.tiere review dates.

Reviewed
UCH# | Description | (Y/N) Date |
Use Case #2 |
Use Case #3 J
Use Case #4 |
Use Case #5
Use Case #6
Use Case #7
Use Case #8
Use Case #9

Nelic iR NE o RV, Y ES N ROS Y O]

Name Role Signature Date _;l

Mark Freeman Business Analyst |
|

Mark Freeman Project Manager ‘

C. Stone Development Manager |

R. Henry Asst. Dir. Development

A. Bigly Stakeholder

Sponsor/ Application

J. Smith Owner
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Appendix A. Other Reference or Related Documents

Related documents include:

(1) Application ETL Requirerients
(2) Application ETL Use Cases #2.- #9.
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