SCENARIO DOCUMENTATION :
The scenario is divided into 8 parts and each of them are explained briefly.

Part 1 :
[image: sd1]
Description : 
· Name - defines name of the scenario
· Category - Category of the scenario
· Severity - registered code functions as scenario or risk factors(scenario).
· Frequency - scenario running/execution frequency(weekly).
· Duration - weekly = 7days
· Subject - default entity level 
· Prep file - prep file used
· Header file - header file used
· Days considered - scenario considering business or calendar days.


Part2 :[image: sd2]

Description : 
· Short_description - short, abstract desc about scenario. Only 100 characters are available.
· Business notes - A description of how the logic achieves the scenario’s requirements.
· Above, the business note is explaining that:
· The scenario will calculate total amount of withdrawals,debit, on current day and total amount of wire deposits,credit, over a period of time.
· As the frequency is weekly, earliest wire date is recorded.
· Condition is set to calculate the total amount of withdrawals:
If withdrawal on current day + total wire deposits > threshold.
· Now if this total withdrawal exceeded a certain percentage,of incoming wires, then a match is found.
· Sample message - how the message will appear in the investigation UI.
· Message - how to print the message or what message will be printed on the UI.

Part3:[image: sd3]


Description:
Parameters used,their name, default values, and their description.
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Description :

· %let this_macro_name = &sysmacroname;  /* making a macro var and saving this macro name */

· retain p10021ni_begin_date;  /*keeping the value once assigned*/

·  /* this statement will run run_scenario_init  equal to 1*/
if run_scenario_init eq 1 then do;
· /* calc. begin date for the parameter; put() will convert num to char; Input() will convert that character value to SAS date format; num_to_date format is also used*/  
p10021ni_begin_date = 		input(put(rundate_number-&a_p10021ni_num_days+1,num_to_date.),8.);
end;


· /*if date_key used is less than begin_date,then macro is called*/
if date_key{n} < p10021ni_begin_date then goto &sysmacroname.;


· /*if current acc_desc NOT IN given macro variable,then macro is called*/
if account_type_desc{n} ^in (&a_p10021ni_account_type_desc) then goto &sysmacroname.;


Part 5 :
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Description : initializing parameters values.

Part 6 :
[image: sd6]
Description :
In this do-until loop: (which runs from ‘n’ to 1,increment by -1).
In the first IF statement: if current_date = rundate of scenario;
we calculate total transaction on the current day, and put that value into a 	parameter(if conditions satisfy)(for diff cdi_code : 					credit,debit,inquiry; and status_desc of transaction).
In the Second IF statement : if current_date is between begin_date and rundate;
We calculate total_deposits in the account on the current day.
And then call the macro :  
%fcf_save_transaction_key(calling_macro=&this_macro_name); 
And in the last IF statement : if the date_key is less than p10021ni_eft_date,then
the assignment is done.

Part 7 :
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Description: only run if the first IF statement verifies.
IF statement : it will check if the values of total_today and total_deposits 				greater than minimum aggregate current day withdrawals and 					min. aggregate credit amount respectively(for diff cdi_code : 					credit,debit,inquiry).
Do-until loop : starts from n to 1; increment by -1
IF statement : check the value of date_key;if conditions fulfills, then
 We calculate the value of total_withdrawals, and call the macro.
ELSE statement : transferring control flow to macro var;

Part 8 :
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Description :
Calculating withdrawn amt percentage.

IF statement : if the withdrawn percentage is between Minimum percentage of 					credits withdrawn and Maximum percentage of credits 							withdrawn, then tranwrd function will replace the source value 					with total_deposits, total_withdrawals and currency_code in 					&alert_fname;

Resolved macro variable.
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4f p10021ni_total today >= &a_plov2lai_wichdrawals today and
PL0021ni_toval_deposits o= Ga_ploo2ini_deposic min
chen do;
4o i =n to1by -1 uncil(date key[i} < plov2lni_efc_date);
if plo021ni_sfc_dste <= dste_key(i} <= rundste sad
upcase (cransaction_cdi_code(i}) in (sa_plod2lni_debic_indicater) and
upcase (scacus_desc{1}) in (sa_plov2lni_stavus_dese)
chen do;
P10021ni_total_withdrawals = sum(ploo2lni_total withdrawals,currency_amount{i});
Szc:_save_cransaction key (calling macro=ivhis_macro_name);
end;

ena;
else goto esysmacroname.;
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PL0021ni_pec_withdrawn = (pl0021ni_total withdrawals/ploo2lni_cetal depesics) * 100

if (sa_pl0021ni_min pet_out

= p10021ni_pec_wichdzavn

= ca_p10o21ni_max_pec_out) then do;

actual valuss test = tramwrd(6rl002lni_threshold message,'$1',Strip (put (pOD21ni_toval deposits,nlmumiz.)) );
actual_values texs = cramwrd(accual values_text,'$2,scrip(pu(pl0o2ini_total withdrawals,nlnum3z.)) );
actusl valuss teme = tranwrd(actusl valuss_text,'$3', "Gourrency cods® )7

outpu_salers_fname;

ssysmacroname .
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SHORT DESCRIETION

High Velocity Funds - Wires In

DESCRIPTION

An account receives wire deposits that are quickly followed by withdrawals.

SUSINESS NOTES

This scenario calculates an account's total amount of withdrawals on the current
day and total amount of wire deposits over a period of time. The earliest wire
date is noted. If the current day's withdrawals and total wire deposits excesd
the thresholds, then the total amount of withdrawals since the earliest wire
deposit is calculated. If total withdrawals exceed the specified percentage of
incoming wires, a match is found. The requirement to check today's transactions
prevents the same principal transactions from gemerating multiple alerts. This
scenario considers business days.

TECHNICAL NOTES

ot Applicable
mssace

r10021ni_threshold message = ¥stx("Total Wire Deposits = #8 #

Total Withdrawals = §5 #2

SEMELE MESSAGE

Total Wire Deposits = UD 70,000; Total Withdrawals = USD 84,000





image3.png
PARRMETERS

rame Tipe Defauls Value

P10021ni_scesune_cype_dese Character Lisc o

P10021ni_credic_indicavor Chazactes List e
P10021ni_debic_indicator Chazacter List o
P10021ni_deposic_min Numeric Constanc | 25000

PL0021ni_min_pes_oue Numeric Comstane | 85

PL0021ni_num_days

I 1
| |
| |
| |
| |
P10021ni_max_pes_ous | Numeric Constant | 115
| |
| Numeric Constant |
| |
| |
i i

PL0021ni_pri_medium dess Chazactes List wIze
P10021ni_scavus_dese Character Lisc “succass*
P10021ni_wichdrawals_today Numeric Conscans | 5000

Pescripsions

- p10021ni_sceount_type_desc
List denoting valid typas of accounts

- P10021ni_credic_indicator
List denoting credit activivies

- p10021ni_debit indicated
List denoting debie sceivicies

- p10021ni_deposic_min
finimm aggregate credit amount

- p10021ni_max_per_out
Maximm percentage of credits withdrawn

- p10021ni_min_per_out
finimm percentage of credits withdrawn

- p10021ni_num days
Number of business days in interval

- p10021ni_pri_medium_desc
List denoting valid inbound primary mediums

- p10021ni_scatus_desc
List denoting completed sransactions
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NOTE:> The statement below required for triggering transaction processing

.

Vlet this_macro_name = ssysmacroname; [t save this macro name 4/
/o .

revain pl0021ni_begin_dave;

/+ This init ssction should be placed befors sny goto statements. This ssction of
code will only be run when processing the firsc BY group of the prep data set.
Bny gove stavements placed befors it may prevent the imit code from being run. */
if run_scenario_init eq 1 then do;
$10021ni_bagin dste = input (put (rundste_nusber-Ga_pl002lni_num daystl,num to_dste.),8.);
end;

i£ date_key[n} < pl0021ni_begin date then goto isysmacroname

i£ account_sype_descin} “in (sa_pl0021ni_account_type_desc) then goto &sysmacroname.;
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PL0021ni_total deposits = 0;
PL0021ni_toral_today = 0
P10021ni_total_withdravals = 0;
PL0021ni efc_date = 55555;
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de i == tol by -l until(date key{i} < pl002lai begin date);
if dave_key(i} = rundace and
upcase (cransaction_cdi_code(i}) in (sa_plod2lni_debic_indicater) and
upcase (scacus_desc{1}) in (sa_plov2lni_stavus_dese)
chen do;
P10021ni_total_today = sum(ploo2lni_total today, currency_amount{i});
end;
if pL0021ni_begin dste <= dste_key(i} <= rundste snd
upcase (primary_medium desc{i}) in (sa_ploo2lni_pri_medium desc) and
upcase (cransaction_cdi_code(i}) in (sa_plod2lni_credic_indicater) and
upcase (scacus_desc{1}) in (sa_plos2lni_stavus_dese)
chen do;
P10021ni_total_deposits = sum(ploo2lni_total deposits,currency_amount{i});
Szc:_save_cransacvion_key (calling maco=ivhis_macro_name);
5f date_key(3) 1% plo02ini_sfc_date then plo02lni_sft_date = date key(i};
end;





