General Information


System Description


The University of California Office of the President is responsible for the investment and accounting for endowment funds. In order to provide each endowment fund with greater investment diversity and to simplify the investment of the endowment funds, most endowment funds participate in one of two pools: the General Endowment Pool (GEP) or the High Income Pool (HIP). A few endowment funds must be partially or entirely separately invested outside of these pools, usually due to donor restrictions.





The Treasurer's Office handles all aspects of the investment for the endowment pools. The Corporate Accounting Office (CAO) is responsible for the accounting for the pools, including the tracking of each individual fund's participation in the pools (tracked in number of shares), calculating a monthly price per share and processing purchases and sales of shares in the pools, and distributing income to participants in the pools. The Endowment Pool System (END) is the system that handles the distribution of income to participating endowment funds and tracking of shares held by each endowment fund in each pool. The system is similar to a mutual fund, with the endowment funds as participants rather than individual investors.





Most of the processing within the Endowment System occurs as part of monthly processing. A brief overview of the monthly processing, both batch and online, is as follows:





1.	GL Extract process (batch)





Much of the monthly process is driven by data extracted from the General Ledger system. Each individual participating fund's uninvested cash (either positive or negative) is determined based on the GL Balance Forward file. Later in the process, this is used to automatically trigger purchases of shares in the pool (if the uninvested cash is positive) or sales of shares in the pool (if the uninvested cash is negative).





In addition, certain totals for the pools are extracted from the GL. These totals by pool together with user-entered information are used later in the process to derive each pool's market value and price per share.





The Pool/Fund Calculation file is built as part of the GL extract process, and is used throughout the monthly processing as a work file for posting the results of all calculations.





2.	Shares by Fund and Total Shares by Pool (batch)





The number of shares owned by each fund within each pool is copied from the Pool/Fund Shares file into the Pool/Fund Calculation file, in preparation for monthly processing. Also, the shares for each pool are totaled from the Pool/Fund Shares file and posted to the Pool History file record for the cycle created as part of the GL Extract process. The total number of shares in each pool is required to calculate both the income per share factor and the price per share.





3.	Income Distribution (online)





Throughout the month, income earned by the pools from investments (including bonds, securities, real estate, mortgages, etc.) is sent to the General Ledger (GL) system as transactions on the daily Treasurer's Reports. At the end of the month, the user looks up the total income earned on investments by each pool in General Ledger monthly reports. The user also determines the STIP income earned by each pool, based on the TIS STIP $-Day monthly process.





Once the total income is determined, the figure is entered online by the user, and then distributed to the participating funds based on the number of shares owned by each fund.





4.	Buys and Sells (Initial and Overrides) (online)





The total unrealized gain for each pool is the difference between the book value and the current market value of the pool's investments. The user accesses the Shaw system used by the Treasurer's Office for managing bond and security investments to determine the unrealized gain as of the end of the month for each pool.





The user then enters the total unrealized gain for each pool online. This, together with the totals calculated as part of the GL extract (i.e. total book value of shares held and total realized gain), determines the market value for the pool, and the price per share. The system then calculates the purchases or sales of shares for each participating fund based on the uninvested cash extracted from the GL and the price per share, as well as on the attributes assigned to the participating fund (e.g. whether or not uninvested cash should automatically participate in pools).





Once the system automatically calculates the purchases and sales of shares, the users may enter overrides online for each of the funds.





5.	Generate STIP/GL Transactions (batch)





Once the user has determined that all of the pools have completed the income distribution and buy/sell processes, the system calculates the shares bought with income for add-to-principal funds, and STIP/GL transactions for the income distribution and generates the buys and sells of shares.





6.	Move Income (batch)





For those funds where income earned is moved to another pool/fund combination, the income is moved accordingly, and STIP/GL transactions are generated to record this move of income.





7.	Post Shares (batch)





Once all calculations are complete, the net change to the number of shares for each fund within each pool is posted to the Pool/Fund Shares file.





Outside of the monthly processing, which comprises the majority of the processing in the Endowment Pool system, are additional functions:





1.	Table Updates (online)





A number of tables are needed to perform the monthly processing for Endowment Pools. The system will include online update of these tables.





2.	Report Requests (online and batch)





Several reports may be requested by the user at any time. These reports are in addition to reports that are produced automatically as part of monthly processing.





3.	Shares Adjustment (online)





There are rare instances where it is necessary for the Corporate Accounting Office to make adjustments to the number of shares held in a pool by a participating endowment fund. The system includes an online share adjustment capability. Access to this function will be restricted.





4.	Estimated Income (batch, run annually)





The estimated income operations stream calculates an estimation of the income funds will receive in a future fiscal year from the Endowment Pools. The batch programs create an extract file that is made available via TSO to the Corporate Accounting users for direct edits. Once the edits are complete, a report is run and sent to campuses.





The major batch operation streams in the END system are as follows:





1.	Daily Backup and Audit Report





This job copies the files available online during the day to a backup tape, reformats the CICS journals for the day, and produces audit reports from the journals for all updates made to the Fund Attribute Table (FAT) and the Shares file.





2.	GL Extract and Monthly Audit Reports





Most of the data used for the monthly Endowment Pool processing is originally taken from the General Ledger system. After the GLC Input for Pools Operations Stream has run (i.e. the GLC18 job), then the GL Extract Operations Stream for Endowment can run. This process extracts required data from the GLC Balance Forward file for Pools, and creates the monthly Pool/Fund Calculation file. Monthly audit reports (for Fund Attribute Table and Shares file updates) are produced at this point in processing as well.





3.	Final Month-end





The final monthly processing creates STIP/GL transactions based on the income earned and purchase or sale of shares reflected in the Pool/Fund Calculation file, after all online processing for the month is completed. In addition, purchases of shares with income for add-to-principal funds are processed, and income may be moved from one Pool/Fund combination to another based on the Move Income table. The final number of shares owned for each fund within each Pool is posted to the Pool/Fund Shares file. Month-end reports are produced, and a tape of data pertaining to UCLA Endowment funds is created and sent to UCLA.





4.	Restore Jobs





Restore jobs are used only as needed for recovery.





5.	Estimated Income (batch, run annually)





The estimated income operations stream calculates an estimation of the income funds will receive in a future fiscal year from the Endowment Pools. The batch programs create an extract file that is made available via TSO to the Corporate Accounting users for direct edits. Once the edits are complete, a report is run and sent to campuses.


�
Application Control Information - Project Contacts
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�
Interfaces


Files Sent TO the END System


The following files are sent to the END system from elsewhere:





1.	GLC Balance Forward file for Pools





Every month the GLC system produces a GL Balance Forward file specifically for pool processing. This file (GLC.GL0600.POOLS) is produced by the GLC18 job.





2.	The UCOP GLC Account/Fund Profile Fund file





The UCOP GL system uses an Account/Fund Profile (AFP) Fund file, which is extracted from a file sent every month from the Berkeley campus AFP system. Both batch and online processing within the END system reference the GLC AFP Fund file (GLC.AFP.DFUND).


Files Sent FROM the END System


The following files are sent out to other systems FROM the END system:





1.	STIP/GL transactions





This file contains STIP/GL transactions (END.END4TIS) reflecting income distributed, purchase and sale of shares, and income moved from one pool/fund to another for Endowment pool processing. These transactions are processed by the STIP subsystem of TIS (i.e. the TIS11D job), and then subsequently by the GLC system (which uses the output transactions from TIS11D).





2.	UCLA tape





A tape is produced on a monthly basis with information on UCLA Endowment Funds (where the last digit of the Restriction code is used to determine campus). This tape is sent to UCLA.





3.	END files used for reporting in GLC system





A number of Endowment Pool system files are used in GLC jobs to produce reports. END files used for GLC reporting include:








  END.VSAM.FATBL


  END.VSAM.PLHIST


  END.VSAM.SHRS





These files are used in GLC to produce the GLC3920-1, GLC3920-2 and GLC393 reports.





4.	END files used for ad-hoc reporting from a SQL Server





Some END (and GLC) extract files are created and then downloaded to a server, for subsequent ad-hoc reporting by users within Corporate Accounting and at the campuses. The following END extract files are created (and subsequently downloaded to the server):








  GLC.SYBASE.ENDDFAT   (created in GLCSYB job, after GLC month-end)


  GLC.SYBASE.ENDDHST                 "


  GLC.SYBASE.ENDDSHR                 "


  END.SYBASE.ESTINC    (created in END905)


�
Account Information


PROEND is the MVS account used to submit jobs for the END system.


�
Datasets


Libraries (UCC MVS Machine)


The libraries where END code resides on MVS are as follows:





Library	Description





PRO.CTL.BMSLIB	BMS maps (generated by SDF)





PRO.CTL.CNTLIB	Control cards (e.g. sort control cards or program control cards)





PRO.CTL.COBOL	COBOL Source Code





PRO.CTL.COPYLIB	COBOL Copy Members





PRO.CTL.DGIPNL	SDF source for CICS screens





PRO.CTL.FOCEXEC	FOCUS source code (i.e. Focexecs)





PRO.CTL.ISPPLIB	ISPF Panels for Job Submission





PRO.CTL.ISPSLIB	ISPF Skeletons (run JCL)





PRO.CTL.LOADLIB	Load Modules (including CICS maps)





PRO.CTL.MAPLIB	Cobol copy members for maps (generated by SDF)





PRO.CTL.MASTER	FOCUS Masters





PRO.CTL.PROCLIB	JCL Cataloged Procedures (PROCs)


�
END Disk Datasets (UCC MVS Machine)








	Dataset Name		Description








	BFNEND.ESTINC    	estimated income file, edited by users via TSO


	END.CALCNEW      	sequential file to be used for building CALC file


	END.CALCNEW.SORTED 	sorted seq file to be used for building CALC file


	END.END4TIS      	STIP/GL transactions for Endowment processing


	END.END42TIS  	STIP/GL trans for income and purchase/sale of shrs


	END.END43TIS  	STIP/GL trans for moving income


	END.FATBL.JOURNAL.GnnnnV00 	reformated CICS journals for FATBL


	END.GL0600.POOLS.SORTED    	GLC Balance Forward file sorted by fund


	END.JFM716.RPT         	monthly Shares audit report


	END.JFM816.RPT         	monthly Fund Attribute Table audit report


	END.JF225.RPT          	Fund Balance report


	END.JF322.PGEP.RPT     	Income Distribution Error rpt for GEP


	END.JF322.PHIP.RPT     	Income Distribution Error rpt for HIP


	END.JF342.PGEP.RPT     	Initial Buy/Sell Error rpt for GEP


	END.JF342.PHIP.RPT     	Initial Buy/Sell Error rpt for HIP


	END.JF345.PALL.RPT     	Buy/Sell report for all pools


	END.JF345.PGEP.RPT     	Buy/Sell report for GEP


	END.JF345.PHIP.RPT     	Buy/Sell report for HIP


	END.JF422.RPT          	STIP/GL transactions report


	END.JF432.RPT          	STIP/GL move income transactions report


	END.JF505.RPT          	Shares report


	END.JF5101.RPT   	Shares and Income rpt, by campus, fund, pool


	END.JF5102.RPT  	Shares and Income rpt, by campus, restr, fund, pool


	END.JF515.RPT   	System status report


	END.JF716.RPT   	daily Shares audit report


	END.JF815.RPT   	Fund Attribute Table (FAT) report


	END.JF816.RPT   	daily Fund Attribute Table audit report


	END.JF825.RPT   	Pool Table report


	END.JF835.RPT   	Move Income Table report


	END.J210.RPT    	Pool Market Value Extract report


	END.J210ERR.RPT 	GL Extract error report


	END.J220.RPT    	Combine Sub-Pools report


	END.J230.RPT    	Total Shares by Pool report


	END.J230ERR.RPT 	Total Shares error report


	END.J322.PGEP   	Income Distribution error msgs from CICS for GEP


	END.J322.PHIP   	Income Distribution errror msgs from CICS for HIP


	END.J342.PGEP   	Initial Buy/Sell error msgs from CICS for GEP


	END.J342.PHIP   	Initial Buy/Sell error msgs from CICS for HIP


	END.J420ATP.RPT 	Add to Principal report


	END.J420ERR.RPT 	STIP/GL Transaction error report


	END.J430.RPT    	Move Income report


	END.J430ERR.RPT 	Move Income error report


	END.J440ERR.RPT 	Post Shares error report


	END.J901.ESTINC 	Estimated income file (copy of BFNEND.ESTINC before edits)


	END.J903.RPT    	Estimated income detailed report


	END.J905.RPT    	Estimated income final report for campuses


	END.MVINCTBL.JOURNAL.GnnnnV00	      Reformatted CICS journals for MVINCTBL


	END.PLHIST.JOURNAL.GnnnnV00   	Reformatted CICS journals for PLHIST


	END.PLTBL.JOURNAL.GnnnnV00    	Reformatted CICS journals for PLTBL


	END.POOLCALC     	sequential file to be used for building CALC file


	END.POOLCALC.SORTED	sorted seq file to be used for building CALC file


	END.SHRS.JOURNAL.GnnnnV00     	Reformatted CICS journals for SHRS


	END.SYBASE.ESTINC         	extract of estimated income, for ad-hoc rpt


	END.VSAM.CALC           	VSAM Pool/Fund Calculations file (CALC)


	END.VSAM.FATBL          	VSAM Fund Attribute Table (FATBL)


	END.VSAM.MVINCTBL       	VSAM Move Income Table (MVINCTBL)


	END.VSAM.PLHIST         	VSAM Pool History file (PLHIST)


	END.VSAM.PLTBL          	VSAM Pool Table (PLTBL)


	END.VSAM.PLTBLAIX       	VSAM Alternate Index for Pool Table


	END.VSAM.SHRS           	VSAM Pool/Fund Shares file (SHRS)


	GLC.AFP.DFUND           	VSAM GLC Account/Fund Profile Fund file


	GLC.GL0600.POOLS        	GLC Balance Forward Master file for Pools


	PRO.CTL.CNTLIB(ENDCALC)  	IDCAMS delete/define stmts for CALC file


	PRO.CTL.CNTLIB(ENDFATBL) 	IDCAMS delete/define stmts for FATBL file


	PRO.CTL.CNTLIB(ENDF225)  	Focus stmts for invoking ENDF225


	PRO.CTL.CNTLIB(ENDF815)  	Focus stmts for invoking ENDF815


	PRO.CTL.CNTLIB(ENDF825)  	Focus stmts for invoking ENDF825


	PRO.CTL.CNTLIB(ENDF835)  	Focus stmts for invoking ENDF835


	PRO.CTL.CNTLIB(ENDMITBL) 	IDCAMS delete/define stmts for MVINCTBL file


	PRO.CTL.CNTLIB(ENDPLAIX) 	IDCAMS build alt index stmts for PLTBLAIX


	PRO.CTL.CNTLIB(ENDPLHST) 	IDCAMS delete/define stmts for PLHIST


	PRO.CTL.CNTLIB(ENDPLTBL) 	IDCAMS delete/define stmts for PLTBL file


	PRO.CTL.CNTLIB(ENDSHRS)  	IDCAMS delete/define stmts for SHRS file


	PRO.CTL.CNTLIB(END2S10)  	SyncSort control cards


	PRO.CTL.CNTLIB(END2S11)  	IDCAMS repro stmt for CALC file


	PRO.CTL.CNTLIB(END2S4)   	SyncSort control cards


	PRO.CTL.CNTLIB(FICOPY)   	standard FileAid copy control cards


	PRO.CTL.CNTLIB(SORTCOPY) 	standards SyncSort copy controlc cards


�
END Onsite Tape Datasets (UCC MVS Machine)








	Dataset Name	Retpd	Description








	END.ARCHIVE.Dmmddyy   	 35 	daily backup of reblocked CICS journals


	END.BFNEND.INCxxzz.Yyy	1080	annual backup of estimated income (fseq 1)


	END.CALC.BKP.Dmmddyy  	 35 	daily backup of CALC file (fseq 2)


	END.CALC.BKP.Mmmmyy   	560*	backup of CALC at month-end (fseq 2)


	END.CALC.JEND2.BKP.Mmmmyy	 45	backup of CALC at end of END2 (fseq 1)


	END.CALC.JOURNAL.GnnnnV00	 35	reformatted CICS journals for CALC


	END.CALC.J420.BKP.Mmmmyy 	 45	backup of CALC prior to ENDB420 (fseq 2)


	END.DFUND.BKP.Mmmmyy 	560*	backup of AFP Fund at month-end (fseq 7)


	END.FATBL.BKP.Dmmddyy 	 35 	daily backup of FATBL file (fseq 4)


	END.FATBL.BKP.Mmmmyy  	560* 	backup of FATBL at month-end (fseq 4)


	END.MVINCTBL.BKP.Dmmddyy	 35	daily backup of MVINCTBL file (fseq 6)


	END.MVINCTBL.BKP.Mmmmyy 	560*	backup of MVINCTBL at month-end (fseq 6)


	END.PIAS.ARCHIVE.GnnnnV00	??	CICS journals archived by Operations


	END.PLHIST.BKP.Dmmddyy	 35 	daily backup of PLHIST file (fseq 1)


	END.PLHIST.BKP.Mmmmyy 	560*	backup of PLHIST at month-end (fseq 1)


	END.PLHIST.JEND2.BKP.Mmmmyy	 45	backup of PLHIST at end of END2 (fseq 2)


	END.PLHIST.J210.BKP.Mmmmyy 	 45	backup of PLHIST prior to ENDB210


	END.PLHIST.J420.BKP.Mmmmyy	 45	backup of PLHIST prior to ENDB420 (fseq 1)


	END.PLTBL.BKP.Dmmddyy 	 35	daily backup of PLTBL file (fseq 5)


	END.PLTBL.BKP.Mmmmyy  	560*	backup of PLTBL at month-end (fseq 5)


	END.SHRS.BKP.Dmmddyy  	 35	daily backup of SHRS file (fseq 3)


	END.SHRS.BKP.Mmmmyy   	560*	backup of SHRS at month-end (fseq 3)


	END.SHRS.JEND2.BKP.Mmmmyy 	 45	backup of SHRS at end of END2 (fseq 3)


	END.SHRS.J420.BKP.Mmmmyy 	 45	backup of SHRS prior to ENDB420 (fseq 3)


	END.BFNEND.INCxxzz.Yyy	1080	annual bkp of estimated inc extract (fseq 2)


	END.TRN.GEP.BLP.mmmyy  	105 	backup of UCLA tape with UCLA


                          			Endowment funds


	TIS.TRN.GEP.LA.mmmyy  	 60 	UCLA tape w/UCLA Endowment funds











* The retention period for these files for the June Preliminary cycle (PRE) is 1150 rather than 560.


�
END Offsite Tape Datasets (UCC MVS Machine)








	Dataset Name	Retpd	Description








	END.BFNEND.INCxxyy.ARC.Yyy	1080	backup of Estimated Income (fseq 1)


	END.CALC.ARC.Mmmmyy   	560* 	backup of CALC at month-end (fseq 2)


	END.DFUND.ARC.Mmmmyy  	560* 	backup of AFP Fund at month-end (fseq 7)


	END.FATBL.ARC.Mmmmyy  	560* 	backup of FATBL at month-end (fseq 4)


	END.MVINCTBL.ARC.Mmmmyy	560*	backup of MVINCTBL at month-end (fseq 6)


	END.PLHIST.ARC.Mmmmyy 	560* 	backup of PLHIST at month-end (fseq 1)


	END.PLTBL.ARC.Mmmmyy  	560*	backup of PLTBL at month-end (fseq 5)


	END.SHRS.ARC.Mmmmyy   	560*	backup of SHRS at month-end (fseq 3)


	END.SYBASE.INCxxyy.ARC.Yyy	1080	backup of Estimated Inc extract (fseq 2)











* The retention period for these files for the June Preliminary cycle (PRE) is 1150 rather than 560.


�
END Reports -- Description by Report Id








	Report Id 	Job Name	Description








	ENDF716   	END1SHRS	monthly Shares audit report


	ENDF816   	END1FAT 	monthly Fund Attribute Table audit report


	ENDF225   	END2    	Fund Balance report


	ENDF322   	ENDF322 	Income Distribution error report for a pool


	ENDF342   	ENDF342 	Initial Buy/Sell error report for a pool


	ENDF345   	ENDF345 	Buy/Sell report for all pools, or for one pool


          		END4


	ENDF422   	END4    	STIP/GL transactions report


	ENDF432   	END4    	STIP/GL move income transactions report


	ENDF505   	END4    	Shares report


	ENDF510-1 	END4    	Shares and Income rpt, by campus, fund, pool


	ENDF510-2 	END4    	Shares and Income rpt, buy campus, restr, fund,


                  			and pool


	ENDF515   	END4    	System status report


	ENDF716   	ENDDLY  	daily Shares audit report


	ENDF815   	ENDF815 	Fund Attribute Table (FAT) report


	ENDF816   	ENDDLY  	daily Fund Attribute Table audit report


	ENDF825   	ENDF825 	Pool Table report


	ENDF835   	ENDF835 	Move Income Table report


	ENDB210-1 	END2    	Pool Market Value Extract report


	ENDB210-2 	END2    	GL Extract error report


	ENDB230-2 	END2    	Total Shares by Pool report


	ENDB230-1 	END2    	Total Shares error report


	ENDB420-2 	END4    	Add to Principal report


	ENDB420-1 	END4    	STIP/GL Transaction error report


	ENDB430-2 	END4    	Move Income report


	ENDB430-1 	END4    	Move Income error report


	ENDB440-1 	END4    	Post Shares error report


	END903    	END903  	Estimated Income Detail Report


	END905    	END905  	Estimated Income Final Report for Campuses


�
LOGS


To be filled in


�
How to Produce or Update This Document


This document consists of the following script files:





1.	ENDOPS SCRIPT





This file contains the title page (including a hard-coded date, which should be changed whenever any of the document is updated), and the imbed statements for the other script files.





2.	ENDOP0 SCRIPT





This file contains the General Information section of the Operations Documentation (including a System Description, lists of disk and tape files, reports, interface files, libraries, etc.)





3.	ENDOP1 SCRIPT





This file contains information on the Daily Operations Stream, i.e. the daily backup and audit report job (ENDDLY).





4.	ENDOP2 SCRIPT





This file contains information on the GL Extract and Monthly Audit report Operations Stream.





5.	ENDOP3 SCRIPT





This file contains information on the Month-end Operations Stream.





6.	ENDOP3A SCRIPT





This file contains information on the annual Estimated Income Operations Stream.





7.	ENDOP4 SCRIPT





This file contains information on the restore jobs.





8.	ENDOP5 SCRIPT





This file contains information on batch jobs submitted by the users from the CICS online environment. This section is included in the Operations Documentation as information only.





To print the document, issue the following command:








  PRTPSF ENDOPS SCRIPT <fm> (TWOPASS DUPLEX LOCAL COPIES <n>





This command will process the script file and print the document on the system page-printer (i.e. LOCAL), duplex. The TWOPASS option allows script to create a Table of Contents. The desired number of copies should be entered. The PRTPSF command can be issued on the command line of CMS, or can be issued from the FILEL list of files.











