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1 Sample Content for SAP FS Data
Management

SAP Financial Services Data Management is a key component in the building of a financial services

data platform. The data platform provides the basis for other applications to access relevant information.
Therefore, integration architecture is defined to show a common pattern for implementation. To support the
implementation of integrations, SAP Financial Services Data Management provides content as part of the
product. You can, for example, find template views to support European regulatory reporting.

In the following figure, the integration architecture consists of two additional layers:

* SAP Financial Services Data Management integration content: on top of the FSDM core, the FSDM
integration content defines a layer that exposes the data in SAP Financial Services Data Management
for a certain business purpose, independent of specific consumer applications.

* Partner integration content: based on the FSDM integration content, you can use specific applications
on top. This layer is responsible for mapping and transforming data according to the needs of a specific
application. These applications can be other SAP internal products or third-party products. The application
provider is responsible for the application-specific adapter due to the obvious dependency.
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You can use the FSDM integration content as an example of how to read data from the data model. This sample

content is delivered in the form of views. You need to adapt these views according to your needs before you can
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use them productively. You can use these content views in your implementation project to familiarize yourself
with the architecture of the system and to speed up the implementation process.

i Note

Since this is sample content only, we do not provide support for productive use, which means that there are
no warranties or maintenance.

To benefit from these views, you need to make your own adaptations to the templates. We cannot provide

an upgrade for any new versions that you create. When we upgrade our templates, you must upgrade your
views carefully according to your specific needs in a similar way to how you perform an upgrade of the data
model template. We reserve the right to withdraw outdated and obsolete templates without further notice.

Do not upgrade your productive database schema directly. We recommend that you download the new
version to a separate test database schema and test the content there first. After this, you need to make
any required changes to your operational database schema manually.

You are responsible for compliance with regulations. This content helps you to configure your systemin a
way that enables you to provide your individual data for follow-on processes such as reporting, according to
the business needs of your company.

We recommend that you use different containers to manage your security settings for different use
cases. This allows you to control security settings for an entire container, what makes the setup much
easier and more efficient, and allows you to respond individually to different requirements. For more
information, see the Security Information section of the Administrator's Guide for SAP Financial Services
Data Management.

i Note

Example Code

Any software coding and/or code snippets are examples. They are not for productive use. The example
code is only intended to better explain and visualize the syntax and phrasing rules. SAP does not warrant
the correctness and completeness of the example code. SAP shall not be liable for errors or damages
caused by the use of example code unless damages have been caused by SAP's gross negligence or willful
misconduct.

This guide provides a high-level description of the content. To identify all details of the entities, attributes, and
their definitions, see the related diagrams of the data model represented in SAP PowerDesigner.

More Information

Installing or Upgrading the Template to Use or Extend the Data Model

1.1 Data Provisioning for European Regulatory Reporting

The sample content for SAP Financial Services Data Management provides views on top of the data model
to support your data provisioning for European regulatory reporting. These sample views are based on the
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database tables included in the content for SAP Financial Services Data Management. You need to adapt these
views individually to enable productive use, otherwise they cannot be used for regulatory compliance. They
help you to configure your system in a way that enables you to create your individual reporting views, which you
can use to comply with European regulatory reporting.

Administration

We recommend that you store all views related to each data provisioning topic in a separate container. This
allows you to control security settings for all these views centrally on container level, which makes the setup
much easier. This supports you also in fulfilling legal requirements as you can specify that all data stored in this
container is related to the special purpose of this data provisioning topic.

Default authorization for the sample views to support data provisioning for European regulatory reporting does
not allow users to display blocked data. Users who are allowed to display blocked data need the following roles
in addition:

* DataProtectionAndPrivacyDetails_Blocking.hdbrole
* DataProtectionAndPrivacyDetails_FinancialContract_Blocking.hdbrole

For more information about blocking, see Deletion of Personal Data in the administrator's guide.

Integration

These sample views for data provisioning for European regulatory reporting are intended to be used for
the connection between SAP Financial Services Data Management and the third-party product you use for
European regulatory reporting.

The sample views are based on the generated read access views of SAP Financial Services Data Management.
Each table of the SAP Financial Services Data Management data model has a generated view, which provides
two-dimensional versioned read access and exposes all attributes of that table. If you have made individual
enhancements to the data model, these are part of the generated views, but cannot be contained in the
template views for European regulatory reporting. Make sure to adapt your views accordingly.
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Third-Party Tool for European Regulatory Reporting

Views

{Data Provisioning Templates for European Regulatory Reporting)

Generated Read Access Views

Tables in SAP Financial Services Data Management

The data provisioning views for European regulatory reporting provide the following:

* A projection of the SAP Financial Services Data Management data model on European regulatory reporting
requirements. The sample views expose only fields that are required for European regulatory reporting.

* Views as a combination of multiple SAP Financial Services Data Management tables according to CDM
business entities. The data of multiple tables is combined according to business entities defined as
separate diagrams in CDM in SAP PowerDesigner (for example loan, account, collateral, rating, or FX
rate).

* Additional sample views for relationships between business entities.

* Support for reporting of specific business requirements such as syndicated loans.

You can find an interactive list of the views under Sample Views for European Regulatory Reporting [page 8].

Setting Up the Sample Project

The views for data provisioning for European regulatory reporting are available as part of the software
component FSDM DATA MODEL TEMPLATE. You install the template technically as a plug-in for SAP Web

IDE. To access the template in the SAP Web IDE application, please follow the description in the administrator's
guide under Installing or Upgrading the Template to Use or Extend the Data Model. Proceed in the same way as
described there for Financial Services Data Management Project, with the following deviations:

1. Inthe Development section, choose |» File » New » Project from Template 3.
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2. Inthe new window, choose the project FS Data Provisioning for European Regulatory Reporting and
continue with the wizard:

R WL Basic Information X

New FS Data Provisioning for European Regulatory Reporting
Template Selection

Search Category Sort By

: Q| | Featured v Sort by recently used

-, -, -,
U Y Y
Y © ©
FS Data Provisioning for Financial Services Data Data Warehouse Project
European Regulatory Management Project based on SAP Data
Reporting Warehousing Foundation

= =0 &

Multi-Target Application SAP Cloud Platform SAP HANA Database
Project Business Application Application

Creates a data provisioning project for European Regulatory Reporting containing views on top of the
data model for SAP Financial Services Data Management. These views are not intended to be used as
they are. Make sure to make adaptions to your needs before using them in a productive way.

Previous Next

3. After you have created the project, search for your new project on the left side of the Development section.
Expand the project folder, right-click the subfolder db and choose Build.

4. Connect the FS Data Provisioning for European Regulatory Reporting project container to your Financial
Services Data Management Project container:
1. Inyour FS Data Provisioning for European Regulatory Reporting project, go to /mta.yaml file, right-click,
and choose | Open With » Code Editor .
2. Adapt the /mta.yaml file according to your needs.

1.1.1 Best Practices

Context

The sample views for European regulatory reporting provide a superset for specific business entries by
aggregating data from multiple SAP Financial Services Data Management tables. When a joined subtable has
many entries, the results in the views are multiplied by the number of entries in each subtable.
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The views for European regulatory reporting do not offer a filtering option for result data:

* Each business case requires a different data subset. To reduce the amount of result data, you can define a
correct WHERE condition to filter data.

* You have your own values in codelists, and filtering is only possible for shipped codelists. However, these
filtering options would prevent you from using your own values.

» Example

®* There are 300 simulations in the NotionalSchedule table
and

* Thesap.fsdm.content.DataProvisioningForERR: :Swap view includes NotionalSchedulein
legIlnots and legZ2nots.

The number of result data increases as follows:

300 (for leglnots) * 300 (for leg2nots) = 90,000 results

Procedure

1. Review the specific business scenario and define related filters for each use case.

2. Specify the required columns for each SELECT statement based on your business scenario. Avoid defining
aSELECT * FROM ERR_VIEW.

3. Avoid duplicate entries in the ERR view result by using the SELECT DISTINCT statement, which then
returns only distinct (different) values.
You receive a customized and reduced amount of result data along with increased database performance.

4. Follow the Query Optimization Steps: Overview for your SAP HANA setup. Pay special attention on the
following sub-steps:

¢ Select Pull-Up, Column Removal, Select Pushdown
* Simplify: Remove Join

1.1.2 Sample Views for European Regulatory Reporting

To create your individual views for data provisioning, you can use the following sample views as templates. For
details of the related entities and their definitions, see the diagrams of the conceptual data model represented
in SAP PowerDesigner.
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Sample Views for European Regulatory Reporting

View

Description

Account

The view for accounts contains the master data required for European regulatory reporting for an
account contract. This is a generic view that comprises all relevant types of accounts.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Account. Multiple dependent tables that provide additional information for accounts are
joined to the base table, which provides basic master data for the financial contract.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

Account (multicur-
rency)

In case of multicurrency, the following joins first run through the additional Position Currency of
Multicurrency Contract entity:

® Effective Interest Rate
® Agreed Limit

® Interest

® Scale Interval

® Applicable Interest Rate

Account (netting)

There is a self-join to the Financial Contract table, which is required for accessing additional
information for netted contracts such as information about the main account. This information
can be found in the Master Agreement entity.

Account (syndi-
cated)

There is a self-join to the Financial Contract table, which is required for accessing additional infor-
mation for syndicated accounts. This information can be found, for example, in the Syndicated
Contract Identifier or Type Of Syndication attributes in the Syndication Agreement or the
Syndication Commitment entities, respectively.

Account (participa-
tion in syndication)

If an account is used to fund a participation agreement of a syndication commitment, this is
modeled using a financial contract relationship between an account and the participation agree-
ment. This is taken into account by a join between the Financial Contract table (account) and the
Financial Contract Relation table, and a join between the Financial Contract Relation table and the
Financial Contract table (participation agreement).

The Financial Contract table has more self-joins for accessing further information of the partici-
pant syndication commitment and syndication agreement. This information can be found, for
example, in the Syndicated Contract Identifier or Type Of Syndication attributes in the Syndication
Agreement and the Syndication Commitment entities, respectively.

AccountingEntit

This view provides information about a general ledger (GL) account for an accounting entity.

yGLAccount This is derived from the chart of accounts that is applicable to the business area (legal entity)
of a company. This view is required for accessing additional information for a GL account for an
accounting entity, such as the Company Code or GL Account Currency attributes.
AccountPosition

The view for account positions contains transaction data required for European regulatory report-
ing. This is a generic view that comprises all relevant types of accounts. This view is built as a star
join, based on the Financial Contract table for the financial contract category Account. Multiple
dependent tables that provide transaction data for accounts are joined to the base table.
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View

Description

AccountPosition
(multicurrency)

In case of multicurrency, the joins do not run directly to the entities, but through the additional
Position Currency of Multicurrency Contract entity.

AssignedRightAs

This view provides information about the assigned rights that are used as collateral. For example,

Collateral if the obligee of an obligation agrees that another business partner is entitled to receive the
proceeds from a financial contract instead of the original obligee, the view shows the relationship
between the collateral and the financial contract.

BankingChannel  The view for banking channel contains the required data for European regulatory reporting. This is
a generic view that comprises all relevant types of banking channels. It is built as a star join, based
on the Banking Channel table. The dependent Address table that provides additional information
about the address of banking channels of the category Branch or Terminal is joined to the base
table.

BusinessPartner The view for business partners contains the master data required for European regulatory report-
ing for a business partner contract. This is a generic view that comprises all relevant types of
business partner. This view is built as a star join, based on the Business Partner table. Multiple
dependent tables that provide additional information for the business partner are joined to the
base table, which provides basic master data for the financial contract.

BusinessPartner This view provides information about relationships between financial contracts and business part-

ContractAssignm ners. More than one business partner can be assigned to a financial contract, and in most cases

ent these business partners have different roles. For example, for a loan there could be a business
partner in the role of Lender and one in the role of Borrower.

BusinessPartner Thjsview provides information about the assignment of business partners to organizational units.

OrganizationalU

nitAssignment

BusinessPartner This view provides information about relationships between business partners. For example, if one

Relation business partner is a shareholder of another business partner, or if one business partner is part of
a group of jointly liable business partners.

BusinessPartner This view provides information about relationships between trades and business partners. More

TradeAssignment than one business partner can be assigned to a trade, and in most cases these business partners
have different roles. Typical roles in this context are Buyer and Seller.

BusinessTransac The view for business transactions contains the required data for European regulatory reporting.

tion Itis restricted to business transactions of the category Payment. This view is built as a star
join, based on the Settlement table. The dependent Transfer Order table that provides additional
information for payments is joined to the base table.

Card The view for cards contains the required data for European regulatory reporting. This view pro-
vides information about a software token or a physical object that can be used to engage in
transactions. A card is specific to one business partner and can be lost individually.

CashFlowStream The view for cash flows contains the required data for European regulatory reporting. This is a
generic view that comprises all relevant types of cash flows. This view is based on the Cash Flow
Stream table.
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View Description

Collateral The view for collateral contains the master data required for European regulatory reporting for a
collateral contract. This is a generic view that comprises all relevant types of collateral.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Collateral. Multiple dependent tables that provide additional information for collateral are
joined to the base table, which provides basic master data for the financial contract.

This view enables you to represent simple and combined collateral.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

CollateralCompo Thjs view provides only the IDs of the related collateral agreement, collateral (simple or com-
nentIDs bined), and portions. It gives an overview of the representation of complex collateral agreements.
To obtain specific results and amounts, you can join other views like the Collateral view.

CollateralDistr Thjsview provides information about the result of the process to determine the available collateral
ibutionResult for each collateral portion (set of covered exposures) and then the distribution of the available
collateral for each set to the individual covered exposures in the set.

CollateralPool  The view for collateral pools contains the master data required for European regulatory reporting.
This is a generic view that comprises all relevant types of collateral pools.

This view is built as a star join, based on the collection table for the collection category
CollateralPool. Multiple dependent tables that provide additional information for collateral pools
are joined to the base table, which provides basic master data for the collateral pool.

Collateral Pool Assignment is an example of entities.

CollateralPorti Thisview provides information about relationships between portions of collateral and the collater-
onContractAssig jjized financial contracts. The portions assigned to a financial contract can be used to cover all the
nment obligations under that particular financial contract.

CollateralPosit The view for collateral positions contains transactional data required for European regulatory
ion reporting. This is a generic view that comprises all relevant types of collateral.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Collateral. Multiple dependent tables that provide additional information for collateral are
joined to the base table, which provides basic master data for the financial contract.

CollateralPosit The view for historical collateral positions contains transaction data required for European

ionHistorical regulatory reporting. This view contains the same information as the CollateralPosition view
and additionally includes columns for the original values based on the version with the lowest
BusinessValidFrom date.

Collection The view for collections contains the required data for European regulatory reporting. This is a
generic view that comprises the collection of financial assets that defines a portfolio, a trading
desk, or a collateral pool. The financial assets are fungible financial instruments, such as securities
and derivative contract specifications, financial contracts, and over-the-counter (OTC) derivatives.
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View

Description

CollectionRelat Thisview provides information about relationships between collections. You can use this view to

ion connect two or more collections with each other. To classify different relationships between the
collections, you can differentiate between the Collection entity and the Collection Relation Type
key attribute.
You can use this view, for example, to establish a relationship between two collateral pools for
when a specific pool does not contain enough assigned assets to cover the assigned financial
contract or financial instrument, so that it can receive further assets from a master collateral
pool. When you define a collateral pool as the master collateral pool, upstream systems like
regulatory reporting systems can distribute the assigned assets from the master collateral pool to
the underlying collateral pool as necessary.

Commodity The view for commodities contains the required data for European regulatory reporting. This
is a generic view that comprises all relevant types of commodities. This view is based on the
Commodity table.

CommodityValuat The view for valuation data of commodities contains valuations of commodities required for Euro-
ionData pean regulatory reporting. This is a generic view that comprises all relevant types of commodities.
This view is based on the Commodity End Of Day Price Observation table.

CoveredFinancia Thjsview provides information about the assignment of the pool of collaterals to a financial
1ContractAssign jnstrument, which is an alternative representation of a covered bond. In addition, Collection is
ment joined to the base table.
CoveredFinancia |ncase of a covered bond, this view provides information about the assignment of the pool of
1InstrumentAssi cojiaterals to the financial instrument that represents the covered bond. In addition, Collection is
gnment joined to the base table.
CreditDerivatiVv The view for credit derivatives contains the master data required for European regulatory report-
€ ing. This is a generic view that comprises all relevant types of credit derivative.
This view is built as a star join, based on the financial contract table for Credit Derivative. Multiple
dependent tables that provide additional information for credit derivative are joined to the base
table, which provides basic master data for the financial contract.
Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.
CreditDerivativ The view for credit derivative positions contains transaction data required for European regulatory
ePosition reporting. This is a generic view that comprises all relevant types of credit derivatives.
This view is built as a star join, based on the financial contract table for Credit Derivative. Multiple
dependent tables that provide additional information for credit derivatives are joined to the base
table.
CreditRiskAdjus The view for audited credit risk adjustments contains the required data for European regulatory
tmentAuditing reporting. This view contains the same information as the CreditRiskAdjustment view and addi-
tionally includes columns for the values that were valid on the auditing date (the auditing date is
an additional input parameter for this view).
CreditRiskExpos This view represents a key date value that indicates the risk-weighted potential of economic losses
ure from contracts and positions in instruments arising from credit risk.
Sample Content for SAP Financial Services Data Management
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View

Description

CreditRiskLossG
ivenDefault

This view provides information about estimation of the loss given default (LGD) for a financial
contract and a financial instrument.

CreditRiskProba
bilityofDefault

This view provides information about the estimated likelihood that a debtor will default.

DefaultEvent

This view provides information about events that occurred for a business partner, a financial
instrument, or a financial contract.

DataReleaselInfo

This view provides information about processes that check and release data for use by subse-
quent processes.

DueSettlement

This view provides information about due settlement items that contain the obligations arising
from a financial contract for a due date or from a position in securities that are due on that date.

Equity

The view for equities contains the master data required for European regulatory reporting. This
view provides the relevant data for equity investment contracts that are not based on stocks.
Shareholdings based on stocks are modeled as security account balances.

This view is built as a star join, based on the financial contract table for Equity. Multiple dependent
tables that provide additional information for equity investments are joined to the base table,
which provides basic master data for the financial contract.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

EquityPosition

The view for equity positions contains transaction data required for European regulatory report-
ing.

This view is built as a star join, based on the financial contract table for the financial contract
category Equity Investment. Multiple dependent tables that provide additional information for
equity positions are joined to the base table, which provides basic master data for the financial
contract.

ETDerivative

The view for exchange-traded derivatives contains the master data required for European regu-
latory reporting. This is a generic view that comprises all relevant types of exchange traded
derivative.

This view is built as a star join, based on the Financial

Instrument table for Exchange TradedDerivativeCategory = OptionsContractSpecification,
ExchangeTradedDerivativeCategory = FuturesContractSpecification, or SecurityCategory =
Warrant.

Multiple dependent tables that provide additional information for exchange traded derivative are
joined to the base table, which provides basic master data for the financial instrument. In addition,
you have the option to assign single fields using the Financial Instrument entity.
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View

Description

ETDerivativeTra

de

The view for exchange-traded derivatives contains data required for European regula-

tory reporting for open transactions. This is a generic view that comprises all rele-

vant types of derivatives. This view is built as a star join, based on the trade table

for TradeCategory = ListedDerivativeTrade, ListedDerivative TradeCategory = FutureTrade, or
ListedDerivative TradeCategory = ListedOptionTrade. Multiple dependent tables that provide addi-
tional information for derivative trades are joined to the base table, which provides basic master
data for the financial contract.

ETDerivativeVal
uationData

The view for valuation of exchange-traded derivatives data contains valuations of exchange-traded
derivatives required for European regulatory reporting. The valuation is done per unit.

This is a generic view that comprises all relevant types of exchange traded

derivatives. This view is built as a star join, based on the financial in-

strument table for Exchange TradedDerivativeCategory = OptionsContractSpecification,
ExchangeTradedDerivativeCategory = FuturesContractSpecification, or SecurityCategory =
Warrant. Multiple dependent tables that provide additional information for derivatives are joined to
the base table, which provides basic master data for the financial instrument.

i Note

You can retrieve more information about exchange-traded derivatives using the
SecurityAccountBalance view.

Facility

The view for facilities contains the master data required for European regulatory reporting for a
facility contract. This is a generic view that comprises all relevant types of facilities.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Facility. Multiple dependent tables that provide additional information for facilities are
joined to the base table, which provides basic master data for the financial contract.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

Facility (syndi-

cated)

There is a self-join to the Financial Contract table. This self-join is required to access addi-
tional information for syndicated facilities such as the Syndicated Contract Identifier or Type
Of Syndication attributes, which are located in the Syndication Agreement and the Syndication
Commitment entities, respectively.

Facility (participa-
tion in syndication)

If a facility is used to fund a participation agreement of a syndication commitment, this is mod-
eled using a financial contract relation between the facility and the participation agreement.

This is taken into account by a join between the Financial Contract table (facility) and Financial
Contract Relation table, and in addition a join between the Financial Contract Relation table and the
Financial Contract table (participation agreement).

The Financial Contract table has more self-joins for accessing further information of the partici-
pated syndication commitment and syndication agreement such as the Syndicated Contract
Identifier or Type Of Syndication attributes in the Syndication Agreement and the Syndication
Commitment entities, respectively.
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View

Description

FacilityPositio The view for facility positions contains transaction data required for the European regulatory

n reporting. This is a generic view that comprises all relevant types of facilities.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Facility. Multiple dependent tables that provide additional information for facilities are
joined to the base table, which provides basic master data for the financial contract.

FinancialContra Thisview represents the assighments of financial contracts to a contract bundle. This helps you to

ctContractBundl collectall data related to a dedicated contract bundle.

eAssignment

FinancialContra Thjs view provides information about relationships between financial contracts. For example,

ctRelation when a loan is rolled over, the source contract is the original contract and the target contract is the
contract that is rolled over.

FSSubledgerDocu The view for subledger document contains the master data required for European regulatory

ment reporting. This is a generic view that comprises all relevant types of subledger document.

This view is built as a star join, based on the FS Subledger Document table. Multiple dependent
tables that provide additional information for subledger document are joined to the base table,
which provides basic master data for the subledger document.

FXRate The view for foreign exchange rates contains the required data for European regulatory reporting.
This is a generic view that comprises all relevant types of exchange rates. This view is based on the
End Of Day Exchange Rate Observation table.

FXTrade The view for foreign exchange trades contains the required data for European regulatory reporting.
This is a generic view that comprises all relevant types of foreign exchange trades. This view is
based on the table for Trade. The information whether the business partner of the trade is in the
role of a seller or a buyer comes from the table BusinessPartnerTradeAssignment.

GLAccount The view for general ledger accounts contains the required data for European regulatory reporting.
This is a generic view that comprises all relevant types of general ledger accounts. This view
is based on the GL Account table and on the dependent GL Document table. In addition, the
AccountingEntityGLAccount view is joined to the GLAccount view.

GLAccountPositi The view for positions of general ledger accounts contains the required data for European regula-

on tory reporting. This is a generic view that comprises all relevant types of general ledger account
positions. This view is based on the GL Account and General Ledger Account Balance tables.

Index The view for indexes contains the required data for European regulatory reporting. This is a
generic view that comprises all relevant types of indexes. This view is based on the Index table.

IndexConstituen Thisview provides information about the financial instruments that belong to an index. This view

t is based on the Index Constituent table.

IndexValuationD The view for valuation data of indexes contains valuation data required for European regulatory

ata

reporting. This is a generic view that comprises all relevant types of indexes. This view is based on
the End Of Day Index Observation table.
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View Description

InstrumentInBas This view provides information about the financial instruments that belong to a basket. This view
ket comprises the information of the Instrument In Nonweighted Basket and Instrument In Weighted
Basket tables.

InterestAndFeeC This view provides information about interest and fee calculation results.
alculationResul
t

Loan The view for loans contains the master data required for European regulatory reporting for a loan
contract. This is a generic view that comprises all relevant types of loan, for example, a mortgage
loan, consumer loan, or a syndicated loan.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Loan. Multiple dependent tables that provide additional information for loans are joined
to the base table, which provides basic master data for the financial contract.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

Loan (syndicated) There is also a self-join to the financial contract table. This self-join is required for accessing
additional information for syndicated loans such as the Syndicated Contract Identifier or Type
Of Syndication attributes in the Syndication Agreement or the Syndication Commitment entities,
respectively.

Loan (participationin |f 3 loan is used to fund a participation agreement of a syndication commitment, this is modeled
syndication) using a financial contract relation between the loan and the participation agreement. This is taken
into account by a join between the Financial Contract (loan) and Financial Contract Relation tables,
and in addition a join between the Financial Contract Relation table and the Financial Contract

table (participation agreement).

The Financial Contract table has more self-joins for accessing further information of the partici-
pated syndication commitment and syndication agreement such as the Syndicated Contract
Identifier or Type Of Syndication attributes in the Syndication Agreement and the Syndication
Commitment entities, respectively.

LoanPosition The view for loan positions contains transaction data required for European regulatory reporting.
This is a generic view that comprises all relevant types of loan, such as a mortgage loan, consumer
loan, or syndicated loan.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Loan. Multiple dependent tables that provide transaction data for loans are joined to the
base table.

LoanSaleOrPurch This view contains the required data for European regulatory reporting for existing loans that are
aseTransaction sold to another financial institution or purchased from another financial institution. It is joined to
the BusinessPartnerContractAssignment view.

Locking This view provides locking information with regards to a referenced object, such as a financial
contract, a part of a financial contract, or a general ledger account.
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View

Description

MasterAgreement

The view for master agreement contains the required data for European regulatory reporting. This
is a generic view that comprises all relevant types of master agreements.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Master Agreement.

The assignment to the main account only exists, if the master agreement is used for account
pooling.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

MasterAgreement
(netting)

This view also provides the netted contracts covered by the master agreement. For each netted
contract the view provides an additional result line exposing ID and Category of the netted finan-
cial contract.

MortgageRegiste
rEntry

The view for mortgage register entries contains the required data for European regulatory report-
ing. This is a generic view that comprises all relevant types of mortgage register entries. This view
is based on the Mortgage Register Entry table.

OrganizationalUl
nit

The view for the organizational unit contains the required data for European regulatory reporting.
This is a generic view that comprises all relevant types of organizational units. This view is based
on the Organizational Unit table.

OrganizationalUl
nitContractAssi
gnment

This view provides information about the specific responsibilities of organizational units for finan-
cial contracts.

OTCDerivative

The view for OTC derivatives contains the master data required for European regulatory reporting.
This is a generic view that comprises all relevant types of OTC derivative.

This view is built as a star join, based on the Financial Contract table for the financial contract
category OTC Derivative. Multiple dependent tables that provide additional information for OTC
derivatives are joined to the base table, which provides basic master data for the financial con-
tract. In addition, you can assign single fields using the Reference Rate or Financial Instrument
entities.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

OTCDerivativePo
sition

The view for OTC derivative positions contains transaction data required for European regulatory
reporting. This is a generic view that comprises all relevant types of OTC derivative. This view

is built as a star join, based on the Financial Contract table for the financial contract category
OTC Derivative. Multiple dependent tables that provide additional information for OTC derivative
positions are joined to the base table, which provides basic master data for the financial contract.

PaymentSchedule

The view for payment schedule contains the required data for European regulatory reporting. This
is a generic view that comprises all relevant types of payment schedules. It is built as a join, based
on the Payment Schedule table. The dependent Payment List Entry table that provides additional
information of the category Payment List is joined to the base table.
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View

Description

PhysicalAsset The view for physical assets contains the required data for European regulatory reporting. This is a
generic view that comprises all relevant types of physical asset.
This view is built as a star join, based on the Physical Asset table. Multiple dependent tables that
provide additional information for physical assets are joined to the base table, which provides
basic master data for the physical asset.

PhysicalAssetPo The view for physical asset positions contains transaction data required for European regulatory

sition reporting. This is a generic view that comprises all relevant types of physical assets.
This view is built as a star join, based on the Physical Asset table. Multiple dependent tables that
provide transaction data for physical assets are joined to the base table.

PhysicalAssetPo The view for historical physical asset positions contains transaction data required for European

sitionHistorica regulatory reporting. This view contains the same information as the PhysicalAssetPosition view

1 and additionally includes columns for the original values based on the version with the lowest
BusinessValidFrom date.

PledgedFinancia This view provides information about the assignment of pledged financial instruments to pledged

1Instruments objects. You can use this view if the pledged financial instruments are held at a third party and also
if they are held in a separate account in SAP Financial Services Data Management.
This view is based on the Pledged Financial Instruments table that assigns pledged financial instru-
ments to a pledged object and thus also to the corresponding collateral agreement of category
Pledge. To cover the case that the financial instruments are held in an account that is represented
in SAP Financial Services Data Management, the relevant account identification is read from the
Pledged Object entity.

RateValuationDa The view for valuation data of reference interest rates contains valuations of reference interest

ta rates required for European regulatory reporting.
This is a generic view that comprises all relevant types of reference interest rates. This view is
based on the End Of Day Rate Observation table.

Rating The view for ratings contains the required data for European regulatory reporting. This is a generic
view that comprises all relevant types of rating.
This view is built as a star join, based on the Rating table. The dependent Geographical Unit and
Eligible Rating Method tables are joined to the base table and provide additional information.

ReceivableBusin Thjs view contains the assignment of business partners to receivables required for European

essPartnerAssig regulatory reporting.

nment

Receivables This view contains information about the legal obligation of a business partner (Obligor) to provide
money or financial instruments to another business partner (Obligee).

ReferenceRate This view contains the reference rates required for European regulatory reporting.

RegulatoryIndic This view contains the indicators required for the correct treatment of financial contracts in the

atorForFinancia context of European regulatory reporting.

1Contract
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View

Description

RegulatoryIndic Thjs view contains the indicators required for the correct treatment of financial instruments in the

atorForFinancia context of European regulatory reporting.

1Instrument

RegulatoryIndic This view contains the indicators required for the correct treatment of payment items in the

atorForPaymentl context of European regulatory reporting.

tem

RepurchaseAgree The view for repurchase agreement contains the required data for European regulatory reporting.

ment This is a generic view that comprises all relevant types of repurchase agreements.
This view is built as a star join, based on the Financial Contract table for the financial contract cat-
egory Repurchase Agreement. It also represents reverse repurchase agreements. If the contract
needs to be handled as repurchase agreement or reverse repurchase agreement depends on the
position of the lender or borrower. In addition, you have the option to assign single fields using the
Financial Instrument entity.
Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

RepurchaseAgree The view for repurchase agreement positions contains transaction data required for European

mentPosition regulatory reporting. This is a generic view that comprises all relevant types of repurchase agree-
ments.
This view is built as a star join, based on the Financial Contract table for the financial contract
category Repurchase Agreement. Multiple dependent tables that provide additional data for re-
purchase agreements are joined to the base table, which provides basic master data for the
financial contract.

ResultGroup This view provides information about a group of results that were created in one calculation. This

view can provide additional granularity for calculation results, for example, credit risk exposure
results, and is relevant if more than one calculation was done for the same business date.
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View

Description

SecuritieslLendi
ng

The view for securities lending contains the master data required for European regulatory report-
ing for securities lending transactions. This is a generic view that comprises all relevant types of
securities lending especially collateral swaps.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Securities Lending. Multiple dependent tables that provide additional information for
securities lending are joined to the base table, which provides basic master data for the financial
contract.

You can assign additional data to this view:
® You can use the Financiallnstrument, _Financiallnstrument_, or FinanciallnstrumentID, to link

to the borrowed security.
® You can use the FinanciallnstrumentID to retrieve detailed data of the underlying security
using the data provisioning view for securities.

® Incase of a collateral swap you can use LentFinanciallnstrument, _Financiallnstrument_, or
FinanciallnstrumentID to link to the lent security.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

SecuritieslLendi
ngPosition

The view for securities lending positions contains transactional data required for European regula-
tory reporting. This is a generic view that comprises all relevant types of securities lending.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Securities Lending. Multiple dependent tables that provide additional information for
securities lending are joined to the base table, which provides basic master data for the financial
contract.

Security

The view for securities contains the master data required for European regulatory reporting for a
security. This is a generic view that comprises all relevant types of securities, including exchange
traded derivatives.

This view is built as a star join, based on the Financial Instrument table for the financial instrument
category Security or Basket. Multiple dependent tables that provide additional information for se-
curities are joined to the base table, which provides basic master data for the financial instrument.

SecurityAccount
Balance

The view for security account balances contains the data required for European regulatory report-
ing for a security. This is a generic view that comprises all relevant types of securities balance.

This view is built as a star join, based on the Securities Balance table. Multiple dependent tables
that provide additional information for securities are joined to the base table, which provides basic
master data for the financial contract.

i Note

The SecurityAccountBalance view contains the data of settled trades only. You can find
information about open transactions in the SecurityTrade view.
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View

Description

SecurityTrade

The view for security trade contains data required for European regulatory reporting for open
transactions. This is a generic view that comprises all relevant types of security trade.

This view is built as a star join, based on the Trade table for the trade category Security Trade.
Multiple dependent tables that provide additional information for security trade are joined to the
base table, which provides basic master data for the financial contract.

SecurityValuati
onData

The view for security valuation data contains valuations of a security required for European regula-
tory reporting. The valuation is done per unit. This is a generic view that comprises all relevant
types of securities.

This view is built as a star join, based on the Financial Instrument table for the financial contract
category Security. Multiple dependent tables that provide additional information for securities are
joined to the base table, which provides basic master data for the financial contract.

Swap

The view for swaps contains the master data required for European regulatory reporting for a
swap. This is a generic view that comprises all relevant types of swaps.

This view is built as a star join, based on the Financial Contract table for the OTC derivative
contract categories FX Swap or Interest Bearing Swap. Multiple dependent tables that provide
additional information for swaps are joined to the base table, which provides basic master data for
the financial contract.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

SwapPosition

The view for swap positions contains transaction data required for the European regulatory report-
ing. This is a generic view that comprises all relevant types of swaps.

This view is built as a star join, based on the Financial Contract table

for OTCDerivativeContractCategory = FXSwap or OTCDerivativeContractCategory =
InterestBearingSwap. Multiple dependent tables that provide additional information for swaps are
joined to the base table.

Swaption

The view for swaptions contains the master data required for European regulatory reporting for a
swaption contract. This is a generic view that comprises all relevant types of swaptions.

This view is built as a star join, based on the Financial Contract table for
OTCDerivativeContractCategory = Swaption. Multiple dependent tables that provide additional
information for swaptions are joined to the base table, which provides basic master data for the
financial contract.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

SwaptionPositio
n

The view for swaption positions contains transaction data required for European regulatory re-
porting. This is a generic view that comprises all relevant types of swaptions.

This view is built as a star join, based on the Financial Contract table for the OTC derivative
contract category Swaption. Multiple dependent tables that provide additional information for
swaptions are joined to the base table, which provides basic master data for the financial contract.
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View Description

SyndicationAgre This view provides the hierarchical structure of a syndication as a flat list. It comprises for
ement each syndication agreement the related syndication commitments, syndicated credits (asset con-
tracts), participation agreements, and assigned funding credits (liability contracts).

For syndication agreement, syndication commitment and participation agreement additional at-
tributes are provided such as Syndicated Contract Identifier, Type Of Syndication or Form Of
Participation. For syndicated credits and funding credits only the IDs and the Financial Contract
Category are provided. Further information regarding these contracts may be accessed using the
corresponding views for account, facility, or loan.

Simulated financial contracts that are created for plan budget and forecast scenarios are excluded
from this view.

SyndicationAgre The view for syndication agreement positions contains transaction data required for European
ementPosition regulatory reporting.

This view is built as a star join, based on the Financial Contract table for the financial contract
category Syndication Agreement. The dependent Monetary Balance table that provides the out-
standing principal is joined to the base table.

WriteDownAmount The view for audited write-down amounts contains the required data for European regulatory

Auditing reporting. This view contains the same information as the WriteDownAmount view and additionally
includes columns for the values that were valid on the auditing date (the auditing date is an
additional input parameter for this view).

1.2 Data Provisioning for Subledger Accounting

The sample content for SAP Financial Services Data Management provides views on top of the data model to
support your data provisioning for subledger accounting for loans, accounts, securities, and over-the-counter
(OTC) derivatives. You need to adapt these views individually to enable productive use, otherwise they cannot
be used for subledger accounting. They help you to configure your system in a way that enables you to create
your individual reporting views.

We recommend that you store all views related to each data provisioning topic in a separate container. This
allows you to control security settings for all these views centrally on container level, which makes the setup
much easier. This supports you also in fulfilling legal requirements as you can specify that all data stored in this
container is related to the special purpose of this data provisioning topic.

Integration

These sample views are intended to be used for the connection between SAP Financial Services Data
Management and any product you use for subledger accounting. The entities relevant for subledger accounting
and their categorization have been taken from SAP S/4HANA for financial products subledger, assuming that
any subledger implementation needs the same business information, just in a different format.
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The following figure shows the integration view layer in SAP Financial Services Data Management:

Mapping view

Business entity view

Cross-entity view

FSDM read interface

FSDM data model

i Note

In a scenario for integration with any subledger system, it is necessary to consider interface specifics of the
target application interfaces.

For integration with SAP S/4HANA for financial products subledger, the following needs to be taken into
account:

* Object ID length
In SAP S/4HANA for financial products subledger, the data model defines contract IDs of 40
characters, whereas in SAP Financial Services Data Management, contract IDs have up to 128
characters. You find more information to deal with this difference in SAP note 2868940 .

For more information about SAP S4/HANA for financial products subledger, see the SAP Help Portal at
https://help.sap.com/s4fpsl.

Overview of The Views

Multiple sample views for the following topics are currently available:

* Business Partner

* Financial Contract

* Financial Instruments (for example, securities)
* Key Figures

* Settlement

Sample Content for SAP Financial Services Data Management
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* Market Data

i Note

Views without parameters are used to enable more than one version to be returned. For more information,
see Operations Information.

Setting Up the Sample Project

The views for data provisioning for subledger accounting are available as part of the software component
FSDM DATA MODEL TEMPLATE. You install the template technically as a plug-in for SAP Web IDE. To access
the template in the SAP Web IDE application, please follow the description in the administrator's guide under
Installing or Upgrading the Template to Use or Extend the Data Model. Proceed in the same way as described
there for SAP Financial Services Data Management project with the following deviations:

1. Go to the Development section and choose |# File » New ¥ Project from Template 3.

2. Inthe new window, choose the project FS Data Provisioning for Subledger Accounting and continue with the
wizard:

AL EICREEYi I Basic Information X

New FS Data Provisioning for Subledger Accounting
Template Selection

Search Category Sort By
Q JAll categories] ~ | Sorthyrecently used ~

v

- - -
()] Y (CY
& \¢; Y @
FS Data Provisioning for Financial Services Data FS Data Provisioning for Multi-Target Application
Subledger Accounting Management Project European Regulatory Project
Reporting

& o

SAP Cloud Plaftform SAP HANA Natahaze

Previous Next

3. After you have created the project, search for your new project on the left side of the Development section.
Expand the project folder, right-click the subfolder db, and choose Build.

4. Connect the FS Data Provisioning for Subledger Accounting project container to your Financial Services
Data Management Project container:

1. Inyour FS Data Provisioning for Subledger Accounting project, go to the /mta.yaml file, right-click, and
choose | Open With » Code Editor 1.
2. Adapt the /mta.yaml file according to your needs.

More Information

SAP Note 2785178 ¥
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1.2.1 Sample Views for Subledger Accounting

To create your individual views for data provisioning, you can use the following sample views as templates. For
details of the related entities and their definitions, see the diagrams of the conceptual data model represented
in SAP PowerDesigner.

Filters are built into some views to reduce the volume of data to only relevant transactions.

Integration Business Entity

Topic Entity Views Cross Entity Views Views Mapping Views
Financial Con- CV_ContractChangedVersio

tract nBusinessDates

Financial Con-  EV_AgreedLimit BV_Limits Limits

tract

Financial Con- EV_BusinessPartnerCont BV_ContractPa PartnerData
tract ractAssignment rtnerData

Financial Con-  EV_CompanyCode CV_CompanyCode

tract

Financial Con- EV_FinancialContract CV_FinancialContract BV_ContractDa BasicData

tract

ta

Financial Con-

tract

EV_Interest

CV_Interest

Financial Con-

tract

CV_InterestForStructured

Financial Con-

EV_NotionalScheduleFor

CV_NotionalScheduleForSt

tract Structured ructured
Financial Con-  EV_OrganizationalUnitC CV_OrganizationalUnitCon
tract ontractAssignment tractAssignment

Financial Con-

EV_ProductCatalogAssig

CV_ProductCatalogAssignm

tract nment ent
Financial Con- EV_MonetaryBalance CV_MonetaryBalance
tract

Financial Con-

tract

EV_TrancheInSyndicatio
n

BV_ContractRe ContractRelatio

lationsData

ns

Financial Con-

tract

EV_TrancheInSyndicatio
n

BV_ContractRe
lationsDataTr
ancheInSyndic

ation

Financial Con-

EV_MasterAgreementCont

BV_ContractRe

tract ractAssignment lationsDataMa
sterAgreement

Hedge Account- EV_CollateralPoolAsset BV_Collateral

ing Assignment PoolAssetAssi
gnment
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Integration Business Entity
Topic Entity Views Cross Entity Views Views Mapping Views
Hedge Account- EV_Collection BV_Collection
ing
Key Figure EV_AccountingClassific BV_Accounting AccruingStatus
ationStatus Classificatio WriteDownStatus
nStatus Classification
MarketConformit
yStatus
TermSegment
Key Figure EV_AccountingClassific BV_Accounting ImpairmentStatu
ationStatus Classificatio s
nStatusInstru
mentPerPositi
on
Key Figure EV_Accrual BV_Accrual InterestAccrual
s
Key Figure EV_AmortizedCost BV_AmortizedC AmortizedCost
ost
Key Figure EV_AmortizedValuationC BV_AmortizedV
ost aluationCost
Key Figure EV_CashFlowStream BV_CashFlowSt ContractualCash
ream Flow
Key Figure EV_CollateralDistribut BV_FairValueO FairValueForCol
ionResults fCollateral lateral
Key Figure EV_CreditRiskAdjustmen BV_CreditRisk CreditRiskAdjus
t Adjustment tment
Key Figure EV_CreditRiskExposureA BV_CreditRisk CreditConversio
tDefault ExposureAtDef nFactor
ault
Key Figure EV_CreditRiskLossGiven BV_CreditRisk CreditRiskLossG
Default LossGivenDefa ivenDefault
ult
Key Figure EV_CreditRiskProbabili BV_CreditRisk CreditRiskProba
tyOfDefault ProbabilityOf bilityOfDefault
Default
Key Figure EV_DaysPastDue BV_DaysPastDu DaysPastDue
e
Key Figure EV_DeferralCalculatedR BV_DeferralCa Deferrals
esult lculatedResul
t
Key Figure EV_FairValue BV_FairValue FairValue
Key Figure EV_InstrumentAccruedIn BV_AccruedInt AccruedInterest
terest erest
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Integration Business Entity
Topic Entity Views Cross Entity Views Views Mapping Views
Key Figure EV_InterestRateRiskAdj BV_InterestRa InterestRateRis
ustment teRiskAdjustm kAdjustments
ent
Key Figure EV_PriceGain BV_PriceGain PriceGain
Key Figure EV_Rating BV_Rating MasterRating
Key Figure EV_StatementAboutContr BV_StatementA StatementAboutC
actModification boutContractM ontractModifica
odification tion
Key Figure EV_WriteDownAmount BV_WriteDownA WriteDownAmount
mount
Securities EV_BusinessPartner BV_SecurityPa SecuritiesPartn
rtnerData erData
Securities EV_CompanyCode CV_CompanyCodeForSecurit
y
Securities EV_Interest CV_InterestForSecurity
Securities EV_ProductCatalogAssig CV_ProductCatalogAssignm
nment entForSecurity
Securities EV_Security CV_Security BV_SecurityDa SecuritiesBasic
ta Data
Securities CV_SecurityChangedVersio
nBusinessDates
Securities EV_InstrumentAtExchang CV_InstrumentsAtExchange
e
Securities Ac- EV_FinancialContract BV_Securities SecuritiesAccou
count Account ntBasicData
Settlement EV_Settlement CV_Settlement BV_Settlement BusinessTransac
tions
Market Data EV_EndOfDayExchangeRat BV_EndOfDayEx ExchangeRates
eObservation changeRateObs
ervation
Market Data EV_EndOfDayPriceObserv BV_EndOfDayPr SecurityPrices
ation iceObservatio
n
Subledger EV_FSSubledgerDocument BV_FSSubledge PreliminarySubl
Document rDocument edgerDocuments
Examples in Graphic View
¢ Financial Contract
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Interest Basic Agreement

EV_Interest hdbview

Interest
Period

Day Count

: Calendar
Convention

tract / Loan Information

EV_FinancialContract.hdbview

Start

Maturity Amichit

Purpose

Key Figures

Financial Contract

Assignment to Business Partner

EV_BusinessPartnerContractAssignment.hdbview

Amount Validity

Company Code
EV_CompanyCode hdbview

Company Code

Managing Unit
EV_Organizational UnitContractAssignment.h
dbview

QOrganizational Unit

Limit Information
EV_AgreedLimit.hdbview

Limit Type Amount Validity

Key figures calculated in contract management systems

Accrual information by key date
EV_Accrual.hdbview

Accrual
Type

Key Date

Validity Ao

Rating

EV_Rating.hdbview

Rating

Credit risk adjustment
EV_CreditRiskAdjustment.hdbview

Risk Provision

Key Date Amount

Statement about contract modification
EV_StatementAboutContractModification.hdbview

Key Date

Settlement

PUBLIC

Modification Category

Write down amount
EV_WriteDownAmount.hdbview

Amount

Key Date

Credit risk loss given default

EV_CreditRiskLossGivenDefault.hdbview

LGT Time Herizon
Time Unit

LGT Time
Horizon

EAD Time
Horizon

Credit risk exposure at default
EV_CreditRiskExposureAtDefault.hdbview

EAD Time Horizon
Time Unit

Cashflow

EV_CashFlowStream.hdbview

Upcoming In and

Qutgoing Payments AuaviiE

Dates

Days past due

EV_DaysPastDue.hdbvie

Deliquency Band

Accounting classification status
EV_AccountingClassificationStatus.hdbview
Accouting
Classification
Category

Impairment
Status

Credit risk probability of default

EV_CreditRiskProbabilityOfDefault.hdbview

PD Time PD Time Horizon Time
Horizon Unit
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Settlement events of account
financial contract

Settlement Events
EV_Settlement.hdbview

Retference to Transaction
Account Type

Amounts Currency

1.2.2 Mapping Tables

The mapping views use mapping tables to make value mapping more flexible. This applies to all fields where
you can either replace values in the value range or add your own values to it using customizing settings in SAP
S/4HANA for financial products subledger.

«* Example

SAP delivers a sample mapping in the mapping table MAP_FSDM_TransactionType. This is a mapping of
FSDM codelist values to values in the FPSL business content for transaction types. You can add to or
replace this mapping with additional entries that each have one or more source values and a target value.

1.2.3 Filter Options

SAP Financial Services Data Management enables you to store your company data in one single source and
use it as a central storage for different cases, such as data provisioning to SAP S/4HANA for financial products
subledger. However, not all data stored in SAP Financial Services Data Management is relevant for SAP S/
4HANA for financial products subledger. The scope of relevant data is defined by the views offered in the
sample content. Within certain views, you can filter data that is not relevant for SAP S/4HANA for financial
products subledger.

The sample content offers the following filter options.
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Fixed Filter on Financial Contract Category Level

Only financial contracts of the following categories are transferred to SAP S/4HANA for financial products
subledger by default:

* BankAccount

¢ CollateralAgreement

* Facility

* FinancingScheme

* Loan

* OTCDerivative

* RepurchaseAgreement
® StructuredProduct

¢ StructuredProductSubleg
¢ SyndicationAgreement
* ParticipationAgreement

This fixed filter is implemented in the BasicDataStructured and BasicDataUnstructured views.
i Note

The same fixed filter applies to the InterestAccruals key figure view.

Customizable Filters

The following customizable filters can be applied to transfer data to SAP S/4HANA for financial products
subledger:

1. Global Filter on Collection Level
The filter table FilterCollection enables you to specify a collection ID in combination with the
collection assignment type. Financial contracts and securities assigned to collections entered in the filter
table are filtered out during provisioning. This means that any data related to such contracts or securities
is not provided to SAP S/4HANA for financial products subledger.
2. Local Filters
* Based on Mapping Tables

* Business transactions: Only business transactions with a transaction type listed in the mapping
table MAP_FSDM_TransactionType are transferred to SAP S/4HANA for financial products
subledger.

* Partner data: Only partner data with a business partner role listed in the mapping table
MAP_FSDM_BusinessPartnerRole are transferred to SAP S/4HANA for financial products
subledger.

* Financial contracts: Only financial contracts with a lifecycle status listed in the mapping table
MAP_FSDM_LifecycleStatus are transferred to SAP S/4HANA for financial products subledger.

* Based on Filter Tables
Filter for accruals based on product catalog item, source system ID, and accrual type: The filter table
FilterAccrual enables you to specify combinations of product catalog items, source system IDs,
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and accrual types to be filtered out by the InterestAccruals view. You must specify at least the
product catalog item when filtering. The other columns can be left NULL and are not taken into
account for filtering in such a case.
3. Filters Based on Business Scenarios
The customizing table SyndicatedLoanSwitchConfig enables you to:
1. Exclude specific source systems from the syndicated lending filter

2. Deactivate the filtering function
You can deactivate the filtering function by setting the value of the GrossViewOnSyndicatedLoan field
to TRUE.
All financial contracts under a syndicated lending scheme, along with the respective business
transactions belonging to source systems for which filtering is deactivated, are not filtered out during
provisioning. This means that any data related to such contracts are provided to SAP S/4HANA for
financial products subledger.

More Information

¢ Sample Views for Subledger Accounting [page 25]
* Mapping Tables [page 29]

1.2.4 Data Federation from SAP S/4HANA for Financial
Products Subledger

The federation scenario for integration with subledger accounting systems enables you to access the data
created by the subledger application without the need for replication. We provide you with federation views as
detailed under More Information.

SAP Financial Services Data Management contains definitions for data created by subledger applications. It
also has its own database tables, which are defined and deployed in an SAP HANA database. This enables the
replication of data to SAP Financial Services Data Management. Each replication increases latency between the
creation of information and its consumption. To reduce the impact, direct access to the data storage of the
subledger application is possible.

As part of the integration with SAP S/4HANA for financial products subledger, we provide views that have the
same signature as the object definition in the conceptual data model (CDM), but that directly access the HANA
data storage for SAP S/4HANA for financial products subledger. These are federation views. The data access
interface (DA) is used as an interface to SAP S/4HANA for financial products subledger and can be generated
there.

i Note

Since the integration between SAP S/4HANA for financial products subledger and SAP Financial Services
Data Management focuses on accounting, SAP Financial Services Data Management assumes only

the business purpose accounting. This information is not federated to SAP Financial Services Data
Management. If you use these federation views, you need to do this in accordance with the specific purpose
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of SAP S/4HANA for financial products subledger. The data access interface does not deliver information
about reaching the end of purpose date in the source system.

More Information

¢ Accounting Classification Status [page 32]
¢ Subledger Document [page 33]

* For more information about SAP S/4HANA for financial products subledger, see SAP Help Portal at
https://help.sap.com/s4fpsl.

1.2.4.1 Accounting Classification Status

To expose the SAP S/4HANA for financial products subledger (FPSL) results data in SAP Financial Services
Data Management, you can use the following view, which reads the data from the corresponding view in the
data access interface in FPSL:

Federation view

AccountingClassificationStatus.hdbview

Corresponding view in data access interface of SAP
S/4HANA financial products for subledger
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1.2.4.2 Subledger Document

To expose the SAP S/4HANA for financial products subledger results data in SAP Financial Services Data
Management, you can use the following view, which reads the data from the corresponding view in the data
access interface in FPSL:

Federation view

FSSubledgerDocument.hdbview

Corresponding view in data access interface of SAP
S/4HANA financial products for subledger

1.3 Data Provisioning for SAP Loans Management (FS-CML)

The sample content for SAP Financial Services Data Management provides an approach for loading data from
FS-CML to FSDM. Mapping between the two systems for a small subset of data (loan contract data and
transactional data) is used to exemplify how you can implement data transformation (such as value mapping,
or data type conversion) in a mapping and ingestion procedure.

In inbound integration, the source views are available in the SAP Loans Management (FS-CML) system. We
recommend that you store the FSDP data provisioning container (containing integration content such as views
for status management, flowgraphs, staging tables, and database triggers) separately from the FSDM data
model container as facilitated by separate WebIDE project templates for data provisioning and the data model
respectively.
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Integration

FS-CML provides ABAP CDS views for data extraction from the operational system. The data integration is
based on the change data capture (CDC) functionality implemented for ABAP Core Data Services views (ABAP
CDS views) which can be consumed via the SDI ABAP adapter. Operational data provisioning (ODP) is used to
connect a SAP S/4HANA system as the source system to SAP FSDM. The ABAP CDS views allow extraction
using the analytics annotations. With the required analytical annotations, the ABAP CDS views can be used for
the full extraction or for the delta extraction of data. The CDC delta mechanism extracts only new, changed or
deleted records. For more information about the ABAP adapter, see SAP ABAP Adapter.

The same infrastructure supports both real-time and batch loading. SDI flowgraphs (real-time or batch type)
are used to extract data from FS-CML ABAP CDS views (through virtual tables) into a staging area (temporary
tables). A database trigger then performs data transformation (mapping and ingestion) to load the data into
SAP Financial Services Data Management.

Setting Up the Sample Project

1. In Development area in SAP Web IDE, import the FSDM-CML template into the workspace by choosing

| File » New » Project from Template 3.
2. Select the template FS Data Provisioning from SAP Consumer Mortgage Loans and choose Next.

Template Selection Basic Information

New FS Data Provisioning from SAP Consumer Mortgage Loans
Template Selection

Search Category Sort By
Q All categories w Sort by recently used -~
- - - -

) o) o) )

&5 ) & &
Financial Services Data Financial Services Data FS Data Provisioning for FS Data Provisioning for
IManagement Conceptual IManagement Project European Regulatory Subledger Accounting

Views Reporting

© W & [

FS Data Provisioning Iulti-Target Application SAP Cloud Platform SAP HANA Database
from SAP Consumer Project Business Application Application
Mortgage Loans

Creates a Data Provisioning project from SAP Consumer Mortgage Loans into SAP Financial Services Data Management. The project contains procedures
to load data. IMake sure to make changes to meet your needs before using them in a productive way.

Previous Next

3. For the further steps follow the description in the SAP Note 2837614 # .
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1.4 Data Provisioning for SAP Business Partner (SAP S/
4HANA)

The sample content for SAP Financial Services Data Management provides an approach for loading business
partner data from SAP S/4HANA to FSDM. Mapping between the two systems for a small subset of data

is used to exemplify how you can implement data transformation (such as value mapping, or data type
conversion) in a mapping and ingestion procedure.

In inbound integration, the source views are available in the Business Partner S/4AHANA system. We
recommend that you store the FSDP data provisioning container (containing integration content such as views
for status management, flowgraphs, staging tables, and database triggers) separately from the FSDM data
model container as facilitated by separate WebIDE project templates for data provisioning and the data model
respectively.

Integration

SAP S/4HANA provides ABAP CDS views for data extraction from the operational system. The data integration
is based on the change data capture (CDC) functionality implemented for ABAP Core Data Services views
(ABAP CDS views), which can be consumed via the SDI ABAP adapter. Operational data provisioning (ODP)

is used to connect a SAP S/4HANA system as the source system to SAP FSDM. The ABAP CDS views allow
extraction using the analytics annotations. With the required analytical annotations, the ABAP CDS views can
be used for the full extraction or for the delta extraction of data. The CDC delta mechanism extracts only new,
changed, or deleted records. For more information about the ABAP adapter, see SAP ABAP Adapter.

The same infrastructure supports both real-time and batch loading. SDI flowgraphs (real-time or batch type)
are used to extract data from ABAP CDS views (through virtual tables) into a staging area (temporary tables).
A database trigger then performs data transformation (mapping and ingestion) to load the data into SAP
Financial Services Data Management.

Setting Up the Sample Project

1. Inthe Development area in SAP Web IDE, import the FSDM-BP template into the workspace by choosing
|» File » New » Project from Template 3.
2. Select the template FS Data Provisioning from SAP Business Partner and choose Next.
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F5 Dals Prowtiioning fos FS Data Proviisning from W Tarpet Appicaton SAP Cloid Prasieim SAP HANA Dalibas
SAF Dunne, Parinery SAF Cormum Mocigagn Frogect B hppdcaton ARLealan
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3. For the remaining steps, follow the description in the SAP Note 3017695 .

1.4.1 Sample Views for Business Partner for Financial
Services (SAP S/4HANA)

To create your individual views for data provisioning, you can use the following sample views as templates. For
details of the related entities and their definitions, see the diagrams of the conceptual data model represented
in SAP PowerDesigner.

Unlike SAP Financial Services Data Management views for outbound integration (for example, for the
integration of SAP S/4HANA for financial products subledger, and ERR views), the views used in inbound
integration (for example, for the integration of SAP Loans Management for Banking, SAP S/4HANA edition

or Business Partner for Financial Services) are created in the source system, not in the Financial Services

Data Platform (FSDP) system. The business partner views described below are ABAP CDS views created on
business partner tables in the business partner source system. These source views are then consumed (to
access data from the remote source system in the FSDP system to load data into SAP Financial Services

Data Management tables using, for example, flowgraphs, procedures, triggers, and staging tables) in the FSDP
integration content.

We provide standard CDS views and you need to create wrapper views on top of the standard business partner
views for consumption in FSDP integration content. For more information, see SAP Note 3017695# .

The following standard ABAP CDS views for Business Partner for Financial Services (S/4HANA) are used:

¢ I_BusinessPartner

* I_BusinessPartnerAddressUsage
e T BPFinancialServicesExtn

* I_BPEmployment

* I_BusinessPartnerRating
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e I _BPCreditWorthiness
* I_BusinessPartnerIndustry

e I_TLMDataPrivacyNotification

e I_BuPaldentification

You can extract business partner relationship data from table BUTO50 (BP relationships/role definitions:
General data) by manually creating a custom CDS view for consumption in the integration content.

You create CDC-enabled ABAP CDS views in a Business Partner for Financial Services system in S/4HANA. For
sample code for creating a CDC-enabled ABAP CDS view in the source system, see SAP Note 3017695#% .

Sample views for Business Partner for Financial Services

UnderlyingABAP
CDS View or Da-
View Usage Description tabase Table
ZI_FSDM_BUSIN View This view provides central BP data. I_BusinessPar
ESSPARTNER_DA for cen- tner
TA tral
busi-
ness
partner
data
ZI_FSDM_BUSIN View This view provides different status and lock data for a business partner. I_BusinessPar
ESSPARTNERSTA for tner
TUS busi-
ness I_BPCreditWor
partner thiness
status
ZI_FSDM_OCCUP View This view provides the employment and income data of a business partner. 1_BPEmploymen
ATION_DATA forem- .
ploy-
ment/ I_BPFinancial
oceu ServicesExtn
pation
data
Z_ADDRESS_DAT View This view provides address data of a business partner. I_Businesspar
A for ad-
tneraddressus
dress
data age
I_Address
I_BusinessPar
tner
ZI_FSDM_RATIN View This view provides rating data of a business partner. I_BusinessPar
G_DATA for rat- tner
ing
data
ZI_FSDM_INDUS View This view provides industry data of a business partner. I_BusinessPar
TRY_CLASS forin- tnerIndustry
dustry
data
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UnderlyingABAP
CDS View or Da-

View Usage Description tabase Table
ZI_FSDM_ILMNO View This view provides notification of business partner blocking, archiving, and I_ILMDataPriv
TIFICATION for ILM  deletion events. acyNotificati

notifi- on

cation
Z_FSDM_BPRELA View This view provides relation data of business partner. ZI_BPRelation
TION_DATA for ship

Busi-

ness

Partner

Rela-

tion
Z_FSDM_BPIDEN View This view provides identification data of business partner. I_BuPaldentif
TIFICATION for . .

. ication

Identifi-

cation I_BusinessPar

data tner
ZI_FINANCIALS View This view provides financial statement data for the business partner. Table BP@21
TATEMENTDATA  for fi-

nancial

state-

ment

data

More Information

For more information about sample code for creating a CDC-enabled ABAP CDS view in the source system, see
SAP Note 3017695 .

1.5 Conceptual Views for Reporting

This sample content for SAP Financial Services Data Management provides conceptual views for reporting.
These sample views are based on the database tables included in the content for SAP Financial Services Data

Management.

You need to adapt these views individually for any customer extensions done to the data model.
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Background

The PDM contains denormalized database tables, which means that fields from multiple CDM entities are put
together into a single PDM table. So if we look at a database table, it may not be apparent which fields are
related to which conceptual entity.

Conceptual views are projections on top of the read interface, which provide only the fields relevant for the
specific entity for which the view is created. Furthermore, there are filter conditions specified in the conceptual
view to only provide the relevant data from the underlying table.

The following figure shows a sample CDM:

Relationship

Entity X Parent Entity

Inheritance 1

Relationship

Child Entity A Child Entity B Entity Y

Inheritance 2

Child Entity C Child Entity D

In this image, Parent Entity has two children, Child Entity A and Child Entity B. Child Entity A also has two
children, Child Entity C and Child Entity D. Additionally, Parent Entity has a relationship with Entity X and Child
Entity B has a relationship with Entity Y.

Conceptual view for Child Entity A ® Contains fields from its Parent Entity, its own attributes,

and fields from its children Child Entity C and Child
Entity D.

® Has an association to Entity X as the relationship speci-
fied at parent level is valid for all of the descendent
entities.

® Has afilter condition such that only data relevant for
Child Entity A, Child Entity C or Child Entity D appears.
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Conceptual view for Child Entity B .

Contains fields from its Parent Entity and its own attrib-
utes.

® Has an association to Entity Y as there is a relationship
between Child Entity B and Entity Y.

® Hasan association to Entity X as there is a relationship
defined at parent level.

® Has afilter condition such that only data relevant for
Child Entity B appears.

Overview of Sample Views

The following sample conceptual views are currently available:

Topic

View

Business Partner

IndividualPerson

Business Partner

Group

Business Partner

Organization

Collateral Agreement

AssignedRightAsCollateral

Collateral Agreement

AssignmentOfBusinessinterestAsCollateral

Collateral Agreement

AssignmentOFinancialContractAsCollateral

Collateral Agreement

AssignmentOfReceivableAsCollateral

Collateral Agreement

AssignmentOfRightsAsCollateral

Collateral Agreement

BankGuarantee

Collateral Agreement

CollateralAgreement

Collateral Agreement

CollateralPortion

Collateral Agreement

CollateralPortionCoveringAllLiabilities

Collateral Agreement

CollateralPortionCoveringlssue

Collateral Agreement

CollateralPortionCoveringSpecificLiabilities

Collateral Agreement

CollateralPortionWithWideDeclarationOfPurpose

Collateral Agreement

CombinedCollateralAgreement

Collateral Agreement

DocumentaryCollection
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Topic

View

Collateral Agreement

Guarantee

Collateral Agreement

LandChargeArrangement

Collateral Agreement

LetterOfCredit

Collateral Agreement

MovablesMortgageArrangement

Collateral Agreement

Pledge

Collateral Agreement

PledgedObject

Collateral Agreement

PledgeOfAssetsHeldAtThirdParty

Collateral Agreement

PledgeOfBusinesslinterest

Collateral Agreement

PledgeOfFinancialContract

Collateral Agreement

PledgeOflnstrumentsHeldInOwnAccount

Collateral Agreement

PledgeOfPhysicalAsset

Collateral Agreement

PledgeOfReceivable

Collateral Agreement

SimpleCollateralAgreement

Collateral Agreement

ThirdPartyBankAccountAssignment

Collateral Agreement

TradelLetterOfCredit

Collateral Agreement

TransferOfOwnershipAsCollateral

Valuation BusinesslnterestValuation

Valuation ContractValuation

Valuation CorporationValuation

Valuation FundNetAssetValue

Valuation InstrumentPositionInSecuritiesAccountValuation
Valuation InstrumentValuation

Valuation PhysicalAssetValuation

Valuation ReceivableValuation

Valuation

SwaplegValuation
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Setting Up the Sample Project

The conceptual views are available as part of the software component FSDM DATA MODEL TEMPLATE. You
install the template as a plug-in for SAP Web IDE. To access the template in the SAP Web IDE application,
please follow the description in the administrator's guide under Installing or Upgrading the Template to Use or
Extend the Data Model.

Following the single-container deployment approach, we recommend that you deploy the conceptual views
together with the data model project.

1. Inthe Development section, choose |» File » New ¥ Project from Template 3.

2. Inthe new window, choose the project Financial Services Data Management Conceptual Views and continue
with the wizard:

Template Selection Basic Information

New Financial Services Data Management Conceptual Views
Template Selection

Search Category Sort By

ORI Al categories ~ | | Sortby recently used

v

A L -
oY o) e?
O o N
Financial Services Data Financial Services Data F3 Data Provisioning for FS
Management Conceptual Management Project European Regulatory SL
Reporting

[ & L

lulti-Target Application SAP Cloud Platform SAP HAMNA Database
Project Business Application Application

3. Inthe data model project, create a new conceptual view folder under the sxc folder and give it a name of
your choice.

4. Go back to the views folder in the conceptual view project and copy the view files that you require into the
data model project.

o

Change the namespace of the copied views to reflect the new namespace as specified by the
hdinamespace file.

o

If you make any customer extensions in the underlying table that are relevant for the copied views, append
the required field list at the end.
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= db
| «che
B0 node_modules
B s

B conceptualViews

= .hdinamespace

@

extension

= .hdiconfig

E package.json

undeploy.json
B mtayaml

IndividualPerson.hdbview
Organization.hdbview
PhysicalAssetValuation hdbview

erface

-~ & & 68

Organization.hdbview x

1+ view 'tustomer.conceptualvimsi: :0rganization™

=
3
4
5
&
7
8
9

10
1
12
13

15
16
17
18
19
20
21
22
3
24
25
26
27
28
29
38
31

as select
"BusinessPartnerIiD” ,
"relationshipstartpate” ,
"RiskCountry™ ,
"BusinessvalidFrom” ,
*Businessvalidro" ,
"systemvalidrrom” ,
"systemvalidro” ,
"BusinessPartnerCategory” ,
"Name® ,
"LegalForm” ,
"Date0fIncorporation” ,
"CountryOfIncorporation” ,
"Register” ,
"placenfregister” ,
"RoleInClearing" ,
“Qualifiedcce™ ,
*Instituticnalprotectionscheme” ,
"Regulatedrinancialinstitution” ,
"GlobalsystemRelevantrinancialInstitution” ,
"IsCompany™ ,
"organizationcategory” ,
"C_OrganizationCode"

from "sap.fsdm.sQLviews::Businesspartner_view"

where

"BusinessPartnerCategory” = "Organization®

with associations(

"_BusinessPartnercontractAssignment_ASSOC_PartnerInParticipation”,

7. Inthe conceptual view folder, right-click the subfolder db and choose Build.

Sample Content for SAP Financial Services Data Management

Sample Content for SAP FS Data Management

PUBLIC

43



2 Document History

Document history for the sample content guide for SAP Financial Services Data Management

The document version number is based on the related software version number.

Document Version Date Description

119 17-March-2023 Update for version 1.19

®* New and updated views for Euro-
pean regulatory reporting and sub-
ledger accounting

® The following topics have been
changed:

® Filter Options [page 29]
* Sample Views for European
Regulatory Reporting [page 8]

® Best Practices [page 7]

118 10-November-2022 Update for version 1.18
® New and updated views for Euro-
pean regulatory reporting and sub-
ledger accounting

® The following topics have been
added:

® Best Practices [page 7]
* Filter Options [page 29]

117 29-July-2022 Update for version 1.17

®* New and updated views for Euro-
pean regulatory reporting and sub-
ledger accounting

116 08-April-2022 Update for version 1.16
®* New and updated views for Euro-
pean regulatory reporting
® New views for subledger account-
ing

115 15-December-2021 Update for version 1.15
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Document Version

Date

Description

114

06-August-2021

Update for version 1.14

New and updated views for Euro-
pean regulatory reporting

New views for subledger account-
ing

New views for business partner

113

28-May-2021

Update for version 1.13

112

26-February-2021

Update for version 1.12

New views for key figures (Amor-
tized Costs) for data provisioning
for subledger accounting.

New views for data provisioning
for Integration with SAP S/4HANA

business partner

111

13-November-2020

Update for version 1.11

New views for data provisioning for
European regulatory reporting.
New views for financial instru-
ments (OTC derivatives) for data
provisioning for subledger ac-
counting.

Updated technology for integration

to SAP CML
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Important Disclaimers and Legal Information

Hyperlinks

Some links are classified by an icon and/or a mouseover text. These links provide additional information.
About the icons:

®  Links with the icon o : You are entering a Web site that is not hosted by SAP. By using such links, you agree (unless expressly stated otherwise in your
agreements with SAP) to this:
®  The content of the linked-to site is not SAP documentation. You may not infer any product claims against SAP based on this information.
®  SAPdoes not agree or disagree with the content on the linked-to site, nor does SAP warrant the availability and correctness. SAP shall not be liable for any
damages caused by the use of such content unless damages have been caused by SAP's gross negligence or willful misconduct.
L]

Links with the icon ’h": You are leaving the documentation for that particular SAP product or service and are entering an SAP-hosted Web site. By using
such links, you agree that (unless expressly stated otherwise in your agreements with SAP) you may not infer any product claims against SAP based on this
information.

Videos Hosted on External Platforms

Some videos may point to third-party video hosting platforms. SAP cannot guarantee the future availability of videos stored on these platforms. Furthermore, any
advertisements or other content hosted on these platforms (for example, suggested videos or by navigating to other videos hosted on the same site), are not within
the control or responsibility of SAP.

Beta and Other Experimental Features

Experimental features are not part of the officially delivered scope that SAP guarantees for future releases. This means that experimental features may be changed by
SAP at any time for any reason without notice. Experimental features are not for productive use. You may not demonstrate, test, examine, evaluate or otherwise use
the experimental features in a live operating environment or with data that has not been sufficiently backed up.

The purpose of experimental features is to get feedback early on, allowing customers and partners to influence the future product accordingly. By providing your
feedback (e.g. in the SAP Community), you accept that intellectual property rights of the contributions or derivative works shall remain the exclusive property of SAP.

Example Code

Any software coding and/or code snippets are examples. They are not for productive use. The example code is only intended to better explain and visualize the syntax
and phrasing rules. SAP does not warrant the correctness and completeness of the example code. SAP shall not be liable for errors or damages caused by the use of
example code unless damages have been caused by SAP's gross negligence or willful misconduct.

Bias-Free Language

SAP supports a culture of diversity and inclusion. Whenever possible, we use unbiased language in our documentation to refer to people of all cultures, ethnicities,
genders, and abilities.
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© 2023 SAP SE or an SAP affiliate company. All rights reserved.

No part of this publication may be reproduced or transmitted in any form
or for any purpose without the express permission of SAP SE or an SAP
affiliate company. The information contained herein may be changed
without prior notice.

Some software products marketed by SAP SE and its distributors
contain proprietary software components of other software vendors.
National product specifications may vary.

These materials are provided by SAP SE or an SAP affiliate company for
informational purposes only, without representation or warranty of any
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