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Kustom Impact Analyser

Predicting Kondor+ & K+TP Upgrade impacts on your custom code




What is the Kustom Impact Analyser?

The KIA analyses your customized developments and helps you saving time and
money when migrating Kondor+ or K+TP.

It generates a tailor made HTML report for the following audience:
Project Managers

Business Analysts
Developers

——

Customer input files

KIA knowledge database



Kondor+ or K+TP 3.x Upgrade Decision =LA
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The Kustom Impact Analyser can influence the upgrade decision

A Kondor+ or K+TP migration relies on two main streams

Core Product migration: easy to be under control as a standard migration process is provided by
the software vendor

Customization migration: is difficult to estimate and keep under control in terms of effort, cost and time
as nothing exists to quantify this migration of the client customizations. This phase is quite often seen
as the “Pandora box”

Therefore the banks can be reluctant in upgrading as they miss visibility for the project

Cost
Length
Operational risk

The KIA is an upgrade enabler as it allows to

Estimate the project cost

Reduce and control the project length (analysis, development and testing phases)
Monitor the customization migration progress

Reduce the operational risk of missing the migration of custom developments
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The KIA can influence the upgrade decision as it gives
Kondor+ or K+TP upgrade.




Kondor+ or K+TP 3.x Upgrade Project —=L_A
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A 3.X upgrade project may have new functionality as business drivers.
But preserving the company investment in the form of custom developments and interfaces is essential.

Estimate Custom Impact Custom Dev. Integration Functional
Budget Analysis Migration Testing Testing

All together, an important part of the investment will be to estimate and migrate this custom code, in the
following tasks:

_-' Standard migration task

" Task where Kondor+ customizations are involved

DR Dress Rehearsal

Task lengths are customer dependent

|

Estimate Budget

Custom Impact analysis

Custom Development Migration

Testing phases (Unit, Integration and Functional)

BE EH

Key to the project success is that the custom code migration is
The and of the migration will determine an important part of the

overall length of the upgrade.
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Use standard project metrics?

Analysis of the differences between the two K+ (or K+TP) versions at high level
Use sampling of code?

Choice of fix methodology (i.e. all bonds or all Custom windows)
Identification of all impacts

Identification of change in both documentations at detail level
Identification of fixes to apply (new field name, change of choice,...)

With KIA Generation of DB of impacts provide exact number of impacts
— | Use of KIA provides a finite metric of effort per module impacted

Database of all changes between the two K+ versions
With KIA | Creation of a report providing all the impacts

Link between impacts and enhanced change documentation

Integration Functional

Estimate New Features Core Product Infrastructure Environment Custom Impact Custom Dev. Unit
Budget Analysis Upgrade Analysis Design Migrations Analysis Migration Testing

Testing Testing Al
Technicgl Regression Tesfing
Funcjflonal Regressioff Testing
DR3

Walk thru all files with changes identified
Walk thru all changes within a file
Code change

Load each change in an upgraded K+
Check all interfaces input/ output
Run all changes to validate exhaustively

With KIA The report of impacts facilitates the code change process

Exhaustivity is guaranteed, only test what has changed!
Linked documentation reduces fix error

With KIA | Interface changes are checked as well
Re-run the KIA process to check everything is now compatible

KIA will impact all phases in a
But also in a

way, reducing risk, catching issues earlier.
way, with accurate budget metrics and greatly reducing effort to

identify, implement and validate changes required
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Qualitative improvements

[=

Most upgrade projects overshoot on customization migration by 100%

Except projects where prior analysis is equal to the migration phase!

Items missed discovered at integration testing stage cost 5 times as much to fix

Items missed discovered at Acceptance testing or later can delay the project, cost real money or
create reputation risk

3 O

Quantitative improvements

mandays
Sample CBA based on real migration experience.
The installation used the full range of Kondor+ asset classes (millions of trades).
Their customized development size was 3,000 SQL files (more than 2 millions of code lines).

The KIA significantly project that could :
And it pays itself by at least the project effort around your custom code and

interface migration.
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These institutions trusted the KIA for a successful Kondor+ and K+TP upgrade project.
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Kustom Impact Analyser

Learn More...
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The Kustom Impact Analyser...

Provides Metrics on your SQL code (Sybase and Microsoft SQL Server)

Number of files or procedures impacted
Total number of impacts
Number of impacts per file or procedure

Points out where and how your:

[

SQL source code should be amended

Import & Export interface files should be changed (KplusFeed and XML formats)
KSQL reports should be reviewed

UNIX Shell scripts containing SQL statements should be amended

HEH X

Tells where the impacts are in your source code (line number but also highlighted line)
Provides the underlying Kondor+ database documentation explaining the changes
Enables an exhaustive validation during the development migration lifecycle through several runs

Eases the test cases writing as it points out where the issues are

In which Kondor+ modules: Custom Windows, Interfaces, Open Reports, etc.
Which instruments are impacted
What has to be changed

Provides different views to navigate within the impact analysis (technical or functional approach)

Allows to focus the test efforts on the development pieces where the changes were performed



KIA Change Metrics

Excel document containing all the details
(nb. of impacts per procedure, etc.)

[ 2LA - Kustom Impact Analysis x

C (Y @ Fichier | X:/kia3.0/html/_INDEX_html # H o @ @
— et Kondor+ 30U103 to 34U55
=l A Kustom Impact Analysis K3 TP 300104 to 34U61
The Kondors Specikalists
Modules Tables Choices Impact Severities Dyn. SQL K+ DB Model K+ TP DB Model
Details
Key Numbers —
Statistics
SQL procedures 113  Nb. of files processed
SQL procedures imp d o . N
pacts fomms = * Nb. of !mpacted files
Orange Impacts 397 * Nb. of ImpaCtS
Red Tmpacts &3 » Average nb. of impacts
ANEIaSE TNy o jen PIocedure 272 + Max. nb. of impacts
i number of impacts per procedure 2Z . a
Minimum number of impacts per procedure 1 * Min. nb. of impacts
Modules Number of procedures Number of p il imp i Number of impacts Orange impacts Red impacts
Custom Windows 17 F EX 139 26
Open Reports 126 41 163 163 o g
e = = : : - Detalls_per Kondor+
Scripts 9 o o g 5 technical module
Other 219 52 240 215 37
TOTAL 413 95 445 397 63
Excluded 0 a a ] 1]
Custom Windows 2% og
Open Reports 6% =
—— % Graphical representation
- 0% of these details
Scripts 0%
3%
Graph Legend
F of procedures impacted over the tosal -
of impact= over the total
hitps:/2la-software.com Copyright £ 2009-2018 - 2L A 5.A.8, All Rights Rezerved. Last update: 2019-01-21 09: 40:40 KIA 3.0
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It shows what should be changed and how...

Module
Selection

Procedure
Selection

[ 2LA - Kustom Impact Analysis

x
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=LA

@ Fichier | X:fkia3.0/html/panels/modules/ModulesPanel.html

Kustom Impact Analysis

vt B o@ @ :

Kondor+ 30U103 to 34U55
K+TP 30U104 to 34U61
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x:

AL Simple Report B3 kplus. .BondsDeals .Comp_ml_mdPr‘Bducts_Id_Fmrl,
= LT 84 kplus. .BondsDeals.Codifiers_Id,
65 kplus..BondsDeals.Originalld,
65 kplus..BondsDeals.BatchFlag,
67 kplus..BondsDeals.TimeStamp
68 FROM kplus..BondsDeals
&89
_send 7@ SELECT # FROM SwapDezls

71
72 SELECT Unrealizedfmount FROM kplustp..PaymentReconciliation
73
74
75 SELECT MarketValueCurllocalVariation FROM kplustp..EventRevaluationData
76
77 SELECT CashFlowType FROM kplustp..EventCashFlowData
78
79 SELECT CashFlowType FROM kplus..BondsSchedule

D=let°cD°a‘ 82 g -

ForwardDealsB cLL:u select :; SELECT CpnVariationAER FROM kplustp..EventRevaluationData
83 SELECT SpreadType FROM BasisSwapSpContracts

IAS Coherency] DealCo s34

amDealsBackUp_select 85 SELECT Perimeter_Id, FixingDate FROM NDFFixInsertionQuotes
86
87 SELECT Rate FROM FloatingRatesValues
88
89 SELECT FXResetlag FROM LoansDepositDeals
)
91 EXEC dbo.K_RTP_BondsDealsMore
92
i :E

A FEMD

Summary m Tables Choices Impact Severities Dyn. SQL K+ DB Model K+TP DB Model
Modules BondsDeals. TypeOTEvent 1ine 15| uUec Choice [Type0OfEvent]: vaa—:ea z?ve changed[®+ Table] [H=
= 10
& Custom Windows BondsSchedule.CashFlowType tine 73| wne Choice [CashFlowType]: val..les have changed[KE+ Table] [Et
OpenReport: _ S— e _
EventCashFlouData.CashFlowType Yine 77 e Choice [CashFlowIype] ' vﬁaﬁlues have changed[E+TP Table]
- [E+TE Choice]
EventBRevaluationData.CpnVariationkER line 81| EEN Renamed: CpnVariationRER --> CpnVarRER[E+TP Table]
. o I e I - Renamed: MarketValueCurlLocalVariation ——>
EventRevaluaticnData.MarketValueCurllocalVariation| line 75| EREN MarketValusLocalVariationCurl [E+TE Table]
. L. - Mowved: FloatingRatesValues.Rate ——>
T T e 27| MOV
FloatingRatesValues.Rate =2ne -/ FloatingRatesRT.Rate [E+ Table]
BILASAS, LoznalepcsitDeals. FResetlag line 23| REN Renamed: FiResetlag --» Principal FXResetlag[K+ Table]
- : - - Moved: NDFFixInsertionQuotes.FixingDate -->
F ; - s 2
NDFFizInssrtionfuotes. Fixinglate line 25| MOV NDFFixInsertionPerimeters.FixingDate[E+ Tabls]
Procedures o Moved: NDFFixInsertionQuotes.Perimeter Id -->
W == : s e IR T enen e SRR S Dt

Procedure
Impacts

Procedure
Source Code

-11-



...with the relevant documentation links...

&« C Y @ Fichier | X/kia3.0/html/panels/modules/ModulesPanel. html « B 0o @ e :
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Summary m Tables Choices Impact Severities Dyn. SQL K+ DB Model K+TP DB Model

S e —
s - . o~
Modules BondsDeals.TypeOfEvent Choice [TypeOfEvent]: va(,;f Z?ve changed [K+ Table] [K= - -
e T e e TEET R Click on the documentation
Custom Windows EondsSchedule. CashF LowT . o hoice [CashFlowType]: values have changed[K+ Table] [Ex ) .
Open Reports cnesSches-s. Lashiowiins — choice] links associated to each
Interfaces - — - .- - e Choice [CashFlowIype]: walues have changed[K:+TP Table] - -
Serpte EventCashFlowData.CashFlowType line UF [K+T2 Choice] |mpact ra|sed_"
Other EventRevaluationData.CpnVariationAER lins _E1| REN Renamed: CpnVariatio: —--> CpnVarRER[K+TP Tsble]
B N mmn _ . R o I I - Renamed: MarketValueCurllocalVariation —->
All EventRevaluaticnData.MarketValueCurllocalVariation| line 75| EREN MarketValusLocalVariationCurl [K+TE Table]
EILASAS, LoansDepcsitleals. FAReS
NDFTixTnsertionduoces.Fix = |g| Y:\kig\html\documentation\data\tables\RepoDeals.html = | | X P Search Goog
= = = = ——
N - —
Procedures . | % | & RepoDeals | |
% e |
AT Simple Report 63 kolus. .BondsDeals . CompoundPro
Basic pet 23 kplus..BondsDeals .Codifiers_I
CB]B&;TE‘M* 65 kplus..BondsDeals.Originalld, 6
= 13 kplus..BondsDeals.BatchFl
DG, CallAccount:Deals sead p e || RepoDeals < RepoDeals
DG_CapFloorDesls_send 63 EROM k lus. -Bom:lsl)eals. 5
DG _CreditSwapDeals send 69 o . Heading Money Market
DG _FXOTC_FxOptionsDeals_send 7@ SELECT * FROM SwapDeals Display name Repo Deals
DG _ForwardDeals_send 71 Number of Fields 183
DG _FraDeals_send 72 SELECT UnrealizedAmount FROM kplustp Comments Allows you to capture repo (Repurchase Agreement) deals.
DG_FxOptionsDeals send 73
DG _FxSwapDeals_send 74
DG_lamDeals_send 75 SELECT MarketValueCurlLoczlVeriation NOC: Mo Changes
DG_LoansDepositDeals_send 76 .
DG_SpotDeals 77 SELECT CashFlowType FROM kplustp..Ew DEL: Deleted fizld - MOV: Moved - REN: Renamed
DG SwapDeals send 7E MEW: New field - UPD: Upd yoe Choice - UPH: Updated Allowhull flag
DG_SwaptionDesls_send 79 SELECT CashFlowType FROM kplus..Bond 30061
DeletedDeals . :2 SELECT ConVariationAER FROM kplustp. Impact | Table ) R Comments
ForwardDealsBackUp_select 52 name Field name Datatype Null| Table name Field name Datatype Null
FxSwapDeal:BackUp_select :
].ASiC-obeIenq'Daal%u :i SELECT SpreadType FROM BasisSwapSpCo Kondor+ automatically displays
lamDealsBackUr t 85 SELECT Perimeter_Id, FixingDste FROM RepoDeals Accrued float Yes |RepoSecuSched Accrued float Yes intEEZS‘gDE: :;izu‘;::dbg:dt;:msa
8& . P
57 SELECT Rate FROM FloztingRatesValues iz calculated by the nigh
K35 ] 83 N . : Indicates if the Maturity Date
K3S 89 SELECT FXResetlag FROM LoansDepositD RepoDeals AdjusthaturityDate T schedule
K35 BondsOteOptDeals o Indicates if the dates used
K,:S_Bnnds_c.nn'.-er-,lble :i EXEC dbo.K_RTP_BondsDealsMore payments are the the same as the
K35 Bonds Fixed CallPut a3 RepoDeals Adjusted choice No is paid. Activated: roll com
K35 CapFloorDesls 0 Z7 ewn calculation AND payment dates c
determines the interes
Specifies the nominal value of s
field is activated for bond de
RepoDeals Amount float No |RepoSecuSched FaceAmount float Yes | automatically when the Quantity
the following formula: [Quanti
bond]
Specifies a basis for the calc
---to get Lol RepoDeals Basis choice No RepoDeals Basis choice No default, the money market be
documentanon deta”s — _ displayed as defined in the Calc
for the currency of the deal.
RepoDeals BatchFlag choice No RepoDeals BatchFlag choice No Flag used to DF:}'Ltsls":.llezde étrhoem tbra]‘-tgcghe
numeric The block number of the deal is
RepoDeals BlockNumber int Yes RepoDeals BlockNumber (20.8) No This only applies when the dea
y I




...and a documentation search engine
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~ & W Rechercher... D~ it @

Click on this tab

Kondor+ 30U55 to 34U55
K+TP 30U104 to 34U61

...then select the data model

part you want to dive in

Choices Impact Severities Dyn. SQL K+ DB Model K+ TP DB Model
ss— ——— Py
Modules ~ EventCashFlowData.CashFlowType line_78 Choice [CashFlowIype]: values have changed[K+TP Table] ~
T B Fthoier) to have access to the
EventRevaluationData.CpnVariationkER line_82 Renamed: CpnVariaticnaFER -—> CpnVarAER[K+TP Table] .-
Custom Windows . Renamed: MarketValueCurllocalVariation --> i i
Open Reports . [EventRevaluationData.MarketValueCurlLocalVariation line 2 Marketvel teloca 1 VeriationCurl [KoTh Tanla] d ocum entat|0 n tO 0 | an d ItS
Interfaces ExportCodifier3tep.BOContext line S Choice [BOContext]: values ggz:]changed[[{_ﬂ:? lanle] [E2IE GOOgle I|ke Search Englne...
Seripts FleatingRatesValues.Rate line_ 88 MOV Hoved: FloatlngRatesvah[lii?:;ie;_> FlostingRatesil.fate
Other LoansDepositDeals. F{ResetLag line_S0 REN Renamed: FXResetlag --»> PrincipalFXResetLag[K+ Table]
Al NDFFixTnsertionQuotes.FixingDate line 86| MOV Moved: NDFFixInsercionQuotes.FixingDate -—>
- & —_— NDFFixInsertionPerimeters.FixingDate [K+ Iable]
W —— — —
— = NDFFizIngertionfQuotes.Ferimeter Id line
Procedures ~ 1 CREATE PROC AL Simple Report
2 A5
3 BEGIN
AL Simple Report 4 & L
E— 5 SELECT 30Context FROM kplustp..ExportCodifierStep Ko nd{}r"+ DatahaSE Documentation Ko J
_B 6 a
CallMarging 7 SELECT Realizedimount, Unrealizedimount FROM kplustp..
DG_CallAccountsDeals send 8 Tahles Tables & Categorics Choloes
DG_CapFloorDeals_send 9§ SELECT MarketValueCurlLocalVariation FROM kplustp..Eve|
- - 10
DG_CreditSwapDeals_send 11 SELECT kplus..BondsDeals.BondsDeals Id, ® Tables CiFields O Chowes O Chosce Values Al
DG_FXOTC_FxOptionsDeals_send 12 kplus..BondsDeals.DealStatus,
. s seq - 13 kplus..BondsDeals. InputMode, '
DG ForwardDeals_send 14 kplus..BondsDeals.CaptureDate, II‘PD K J
DG_FraDeals_send 15 kplus..BondsDeals.TradeDate,
DG_FxOptionsDeals_send 18 kplus..BondsDeals.Users Id, 1 gemshisn) found on Pepo scbed
DG_F SwanDeal ‘_ d 17 kplus..BondsDeals.Users_Id Last,
_FRowaplLieals sen 18 kplus..BondsDeals,Folders_1d,
DG_lamDeals_send 13 kplus..BondsDeals,Sellers_Id, - RepaSehedulr -
DG _LoansDepositDeals_send 20 kplus..BondsDeals.Purposes_Id, Allows you ve display he cash flow of a reps deal, ng soaify the velwes ard dates of the paymest schesule.
o o 21 kplus..BondsDeals.TypeQfEvent,
DG_SpotDeals_send 22 ¥plus..BondsDeals.BlockNumber, - BapeScheduleiist -
DG_SwapDeals send 23 kplus..BondsDeals.Comments, Allows you te archdew the cach flow of a reps deal.
. . 24 kplus..BondsDeals.Deallype
DG_SwaptionDeals_send 4
R 25 kplus..BondsDeals.Bonds Id, - Bapas: £
DealsByBrokerForADealer 26 kplus..BondsDeals.Quantity, Allows you Do wiew Redo Sesl cashflos sohedule sorvements Thet are stored dn The datsbase.
DeletedDeals 27 kplus..BondsDeals.Faceimount, .
ForwardDealsBackUp sel 28 kplus..BondsDeals.CapturedMarketValue, - EepoSchedulsTeol -
orwardDeal:BackUp_select 29 kplus..BondsDeals.Price, Contalng a template of Bepe Schedule for Compousd Prodedt
FrSwapDealsBaclUp : 30 kplus..BondsDezls.¥ield, Bapotchaduley
IAS CoherencyDealCo 31 ¥plua..BondsDeals.MoneyMarket¥ield, - Bapsdcheduleier -
— - Allowe you Do ddepley the cach Flow of o repo desl, snd moddfy the velees snd cdabes of Ghe payment schedule (versioning),
TamDealsBackUp select v 32 kplus..BondsDeals.Accrued,
N ACKUp_selec 33 kplus..BondsDeals.ConversionRate, B secuSchad
B K38 Rend Euiree 34 kplus..BondsDeals.GrossAmount, '“m--" - Bests . gl
> as ¥nlus. . BondaDesls. SootRateConbon. Albews yeal 18 £hpEure & Fepa Desls ek of securitles

- BepesecnSchadeiss -
Allows you to archlve repa {Arpurshass Agreement) Securities Schedule
Al Lows J.vv T8 view Sepoleals Securltles Sohedule sovemenis Thet are stored in the catadase,

- Bapeieoichedrn] -
contalns a Teaplate of Meps Securities Stheduls for Compound Product

- Bapeseosdchadier -
Allows you T coepture o repo Desl™s wet of wecurities (versiosisg).
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Example of interface

file analysed
INPUT FORMAT
i i EpFeed TXT KEpFeed EML KEpFeed XML K50L S0L Ref. Marmal RepoDeals.1 - WordPad
Select the interface file — — . .
Fichier Edition Affichage Insertion Format 7

format and the file to be
FEEEFERE R AR EE R R R F AR E R R E R HH R HH 11

analysed"' No file selected! : Import file sample : RepoDeals.l1l Last
P . fidgssaddda sttt asadadiasadadidsatadids
Ouvrir y e R e st s g e e s S E e s
# Insertion
Rechercher dans : ||j KplusFeedTxt |v| -0 e R e st s g e e s S E e s
it
[ papersDeals.Allocation [} RepoDeals.2 — TBL RepoDeals
D PapersDeals.Cutup D RepoDeals.Bond r_' [ — DownloadKey "RepoKeyl™
[ portfolios.1 [} RepoDeals.Equity The Kondors Specialists DealStatus V "Valid"
; L TradeDate 28/04/2000
D Portfolios.2 D RepoDeals.Liquidation DealType B "Buy"
D RatingsMatrix.1 D RepoDeals.MbsAbs PaymentType R "Rate"
[} RepoDeals.1 [} RepoDeals.Papers RoundingType R "Round"
1 - /€ Interface Analysis Results - Windows Internet Explorer x
Nom du fichier: [RepaDeals 1 DEL: Deleted field - MOV: Moved - REN: Renamed
Type de fichier : |Tous les fichiers MEW: New field - UPD: Updated datatype - UPC: Updated Choice - UPN: Updated AllowHull flag
25U6 U6 =
Impact  7oble name Field name Table name Field name Field comment
Specifies a basis for the calculation of interest
OPE RepoDeal 5 Basis RepoDeals Basis basis is automatically displayed as defined in the
the currency of the deal. This c
If indexation of deal is Floating rate then you
TUEC FepoDeal siCompoundiverageFrequency) RepoDeals CompoundhverageFrequency calculated at hnnual, Semi-Rnnual, Quarterly, k

frequencies. However, Compound Frequency f£ield is
(added 1.7).

TUEC [RepoDeal s DealType RepoDeals Deallype Specifies whether the deal is a bu

An alphanumeric string used to downlcad or transfer

...to get the result of the

A . HERPUPNSN R epoleal 5 DownloadEey RepoDeals DownloadKey
impact analysis — _another system.
TUEC [RepoDeal s Indexation RepoDeals Indexation Specifies w.u‘hethe? the repo deal l? based.nr.l 2 .flxef
iz activated when rate is specified in t¢
epoDeals) CapturedMarketValue [ERepoSecuSched) CapturedMarketValue Indicates whether the market wvalue was captu
Specifies the price of the bond used in the colla
epoDeals| ForwardPrice [BepocSecuSched) ForwardPrice date. The price is automatically calculated when a

a3 the payment type

The gross amount of the deal is the market value
epoDeals| Grosshmount BepcSecuSched| Grosshmount value date. This is automatically calculated usin
bond [ (Price + Accrued) x Face Amount / 100] For
Specifies the haircut of the deal. By default, the
epoleal 3| Haircut EepoSecuSched Haircut the hedge ratic of the bond or equity has been

{changed 1.7).
Specifies whether coupon pavments are used in the c




