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F/IRE — LEGAL REPORTING FOR BANKS

AN INNOVATIVE AND RELI-
ABLE REPORTING SOLUTION
FOR SWISS AND LIECHTEN-
STEIN BANKS

Banks and securities brokers
active in Switzerland and
Liechtenstein must periodi-
cally report to the authorities.
BearingPoint Switzerland AG
offers reliable software to
support an entirely auto-
mated declaration to the au-
thorities.

DESCRIPTION OF THE
SOLUTION

The F/RE software captures
data from the bank’s back-
office system, carries out the
necessary calculations and
creates the reports in the re-
quired form. All legal changes
are covered by regular up-
dates of F/RE. F/RE covers the
following mandatory statis-
tics:

¢« SNB statistics

e Calculation of equity capi-
tal

« Large exposure risk
e Market risk (de-minimis
and standard method)

e Interest risk with Focus
ALM

BASEL II

FiRE covers the requirements
of Basel II as follows:

e The new equity -capital
coverage is based on the
same interface that is be-
ing used for the SNB sta-
tistics. This permits a
consistent and coordi-
nated reporting from one
single data source.

e Credits and their securi-
ties are delivered in the
interface; FiRE calculates
the resultant optimised
equity capital require-
ments.

« For the calculation of the
credit risk FiRE offers
within the standard ap-
proaches (SA-CH,SA-BIS)
the comprehensive and
the simple methods.
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The necessary calcula-
tions are carried out in
FiRE (e.g. risk weighting,
haircuts and country rat-
ings).

The necessary currency
and duration deductions
are calculated automati-
cally.

THE ADVANTAGES
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Drill Down to transactions
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F/IRE is already installed
and successfully in produc-
tion in 170 banks in Swit-
zerland and in Liechten-
stein. The software is
available for 26 countries
and is used in 700 banks
worldwide.

In addition to the reporting
to the authorities F/RE of-
fers the production of indi-
vidual statistics for the in-
ternal reporting.
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F/IRE uses data from the .
bank’s back-office system
to perform the necessary
calculations (e.g. the risk
weighting). .
* With F/RE and its updates
the bank profits from the
experience of BearingPoint
with the regulatory au-
thorities. .

« The main banking software
vendors provide standard-
ised interfaces for FiRE,
which facilitates imple-
mentation and mainte-
nance. .

MAIN FUNCTIONAL-
ITIES

e Multi-language.
e« Multi-user.
*« Consolidation functions. .

e Capture and storage of
the delivered data (in

»csv« format according .
to the RT1 data-
dictionary) in F/RE; list of .

warnings and errors pro-
vides the data necessary
for correction.

« Database requests with
chosen criteria that can
be saved in form of
views.

e Production (treatment) of
the SNB statistics.

« Integration of the SNB
validation rules.
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Data delivery in the SNB
format on floppy disk or
by e-mail to the regula-
tory authorities.

Possibility to modify cells
in the report forms and to
ad comments; a list of all
modifications can  be
printed out.

The audit trail can show
the detailed contents of
specific cells as well as
the conditions that were
at the origin of the calcu-
lation.

Aggregation: the statis-
tics can be created sepa-
rately or for several
banks together.

Export of the reports,
datasets and the audit-
trail into an excel-file.

Administration of selected
report groups by the us-
ers.

Automatic start of the
capture programs.

Many banks from one
installation.
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