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C yem paboTaem X

[JecATKn TbiCAY COObLITUN B CEKYHAY

ObpabaTtbiBaeM NUKOBLIE HArpy3Ku

CoTHu TepabanT

' <2
,D,J'IFI NCTOPUYECKUX OaHHbLIX B rnpoae @
@

\ i

ExeOoHeBHO

ObpabartbiBaeM AaHHbIe, KOTOpble U3 OEeCATKOB MCTOYHUKOB,
packnaabiBatotcs B 2 000+ Tabnui, n COTHU ThICSAY COENOoK




HepuBatnB — PUHAHCOBbLIN MHCTPYMEHT X

CTOMMOCTb N BbINNaThl Mo KOTOPOMY 3aBUCAT OT ©a30BOro akTmBa, KypcCa,
CTaBKuM UJ1N Opyroro nokKkasartern4d




UTo B pesyneraTte?

KnneHt

CuyacTtnus, 4YTO 4Yepes
MECSL, CMOXET NOSyYnTb
CyMMY Nno PMKCUpOBaAHHOMY

KypcCy

baHK

3apaboTan geHbru

®HC

HanoMunHaeT b6aHKy,

4YTO He CTOUT 3abbiBaTb
00 ynnaTe Hanoros

C Nony4YeHHon NpuobIMO




Cxema npoLecca noarotoBKu
dOUHAHCOBOW OTYETHOCTU

BMTP"HG 1 . FSP
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kafka < k r
) PYy=park-pacuyeT TexHuueckas =V

WeTounuk 2 RAW-cnoii CORE-cnoii 'L outpuHa 2 | %  OTueTel
—

@ acrve o Ha HOPTGI'IQ
e
(_—\ .. ARTERMIS
WUeTounuk N
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{/;/'/ TexHuyeckas
eutpuHa N

Parquet




NTorosbln CTEK

Python 3.11

BusHec-norvka n moayrbHas
CTPYKTYypa pacyeToB

Airflow

OpkecTpaunsi pacnncaHum
N 3aBUCMMOCTEN MeXay
nannnanHamm

Artifactory + Poetry

YnpaBrneHune
3aBUCMMOCTSMU

PySpark 3.5

PacnpenenéeHHsie
batch-pacyéeTbl Ha Spark

FSP-nnatdopma

3anyck u yrnpasrneHue
pacyeTamu

Pytest

TecTupoBaHMe pacyeTHbIX

cLieHapueB

X

MinlO / S3

XpaHeHune parquet-gatacetoB
N MPOMEXYTOYHbIX BUTPUH

Data Lake / DWH

NCcTOYHUKN DAaHKOBCKUX
OaHHbIX: caerikn, bymarn,
KITMEHTbI, KypPCbl, CPaBOYHUKN




Cxema npouecca noarotoBKu
dOUHAHCOBOW OTYETHOCTU

RAW-cnou Core-crnou ButpuHa

(avro) ” v

VICTOHHMK v (parquet) OAaHHbIX

N

L.




Kpntepum kadecTtBa AaHHbIX X

L Reis 1 S et
Consistency / CornacoanHoCTb

ble COBA,
BO BCEX CUCTE!

XapakTepucTmku

KayecTBa AaHHbIX

’:E;AJJJ )TCS TV 15:‘?1;‘“ (S

FOYHBIMMU




C yero mbl Ha4YMHanNu

Manual Exploratory Testing

2-3 Hegenu aBpalnbHOU
CBEPKWU perncrpa nepen
aeknapaumnen




DQ cTtano KpUTUYHLIM U Mbl MOHSANM, XK
4YTO AanblUe Tak NpoaomkKaTbCs HE MOXET

CpoKu caaym ropat

beckoHeuHble py4YHblE€ CBEPKUN, aHAJIUTUKN N TECTUPOBLLUUKA 3a0blInM YTO Takoe COH

OWwmnbKM gaHHbIX B 6aHKe rpo3saT orpoMHbIMK LLITpadamu

ypOBeHb OTBETCTBEHHOCTU 3@ OTYETbLI MaKCUMaribHO BbICOKUN

[TpoBEpPKN HE NEpPencrnonb3yoTCs

Pe3yn bTaTbl HE HAKAlJINBAKOTCHA

AHOManun BcnmbiBalOT HA caMOM MocrieaHeM 3Tane

[loporo nckatb NepPBONPUYNHY U UCTIPABNSATb

He xBaTaer

CuctemMHoOro nogxoga v NPo3padHOCTU pe3ynbLTaToB
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[lepBoe pelieHne —
NOKanbHbIE NPOBEPKA
B KOOe

Manual Exploratory Testing

PyDeequ Cheeks




[Touemy BbIOpanu Ppenmeopk PyDeequ

[1lpocTOoTa N CKOPOCThL ~ 2 Heoenu
MHTEerpauumn B Hall TeKyLLNN
PySpark-npouecc

[TpoBepPKM OaTa-KOHTPAKTa MOXHO CTtounno BHeapeHue
BCTPOMUTb B CYLLIECTBYIOLLYIO jOb Nno pecypcam
N HAaCTPOWUTb arnepTuHr

s

QZ/
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Kak BbIrnsauT npoBepKa B Koae X

transformation

def fx_forward_amount rate check(deals, currency_legs):
return (
deals

.join(currency_legs, on="DEAL_ID") EUR_AMOUNT = 5000

.groupBy ("DEAL_ID", "DEAL_RATE") DEAL_RATE =95

-agg(
F.max(F.when(F.col("CURRENCY_ID'

"EUR", F.col("AMOUNT"))).alias("EUR_AMOUNT"),

== "RUB", F.col("AMOUNT"))).alias("RUB_AMOUNT"), EXPECTED RUB AMOUN

) —
.withColumn("EXPECTED_RUB_AMOUNT", F.col("EUR_AMOUNT") * F.col("DEAL_RATE")) T 475 OOO
.withColumn("DIFF", F.abs(F.col("RUB_AMOUNT") - F.col("EXPECTED_RUB_AMOUNT")))

")
F.max(F.when(F.col("CURRENCY_ID")

RUB_AMOUNT = 200 000
-> NpoBepka nagaet

check

Check(spark, CheckLevel.Error, "FX FORWARD AMOUNT_ RATE CHECK").satisfies(
"DIFF <= 0.01",
"AmountMatchesRate",

hint="RUB amount does not match EUR amount multiplied by deal rate",

15



Halle nepBoe pelleHne — nokanbHble
NPOBEPKN B Koae

RAW-cnoun Core-cnowu

NCTOYHMK - (avro) - (parquet)

+

ButpuHa
OAHHbIX

/]\
PyDeequ

16



Kak Bbirngaen rotosbin DQ-report
B NepBOU ntepauuu

24/10/25 10:57:04 INFO data_quality.report_producer: Data Quality Check for: 3#DERIVATIVE_IR_DEAL_COUPON_DTL
Check Level: Error | Status: Error

Constraints:
Constraint: ComplianceConstraint(Compliance(MigratedDealConstraint,MIN_COUPON_COUNT = MAX_COUPON_COUNT,None,List(),None))
Status: Failure
Message: Value: 0.96875 does not meet the constraint requirement! Schedule has changed for migrated deal!

-—— End of Check ——

Mmm, uenbix
3% KoppeKTHbIX
AGHHBIX




C kKaknmun npobrnemamm CTOMKHYINCH X

[TonyyeHne camMnnoB
HeBanMaHbIX OaHHbIX

N3 kopobku PyDeequ He gaBan Ham ygobHoro cnocoba
OocTaTb NPUMepbl CTPOK, KOTOPbIE HE MPOLLNY NPOBEPKU

Coenanu KacToMHy0 00epTKy
N 0opaboTKy BOKPYr NpOBEPOK

YT0bbI OoTAEJIbHO BblITACKUBATb TaKUE CAOMII1bl
N UCMOJ1b30BaTb UX A514 pa36opa NMHUNOEHTOB




UTto genaet kactomHasa obepTka

Pernctpupyet npoBepku [OTOBUT AaHHbIE

« add_check: oguH UCTOYHUK » 6epet DataFrame un3

« add_group by check: Context
arpermpoBaHHbIN * npumeHsieT transformation-
Aatacpenm doyHKLUMIO

» add_cross_check: « gobaBnsaeT nonsa Bpoae
NpoBepKa nocrie join gByx MATCHING_EXISTS
NCTOYHNKOB

Cobupaert pesynbrar

« check id, source, severity

* hint gna 6usHec-cmbicna

* samples HeBanMaHbIX
CTPOK




Camnnbl BIBOOATCA B 10l 3anycka
pacyeTa BUTPUHDI

INFO:tax report_lib.data_quality.report_ producer:Data Quality Check for: 9#DERIVATIVE_ IR DEAL_COUPON_DTL
Check Level: Error Status: Error

Constraints:
Constraint: CompletenessConstraint(Completeness(MATCHING_ EXISTS,None,None))
Status: Failure
Message: Value: 0.7852822580645161 does not meet the constraint requirement! Coupon doesn't have pnl details!

-RECORD 0
DEAL_ID
COUPON_CODE
MATCHING_ EXISTS
-RECORD 1
DEAL_ID
COUPON_CODE
MATCHING_ EXISTS
-RECORD 2
DEAL_ID
COUPON_CODE
MATCHING_ EXISTS
-RECORD 3
DEAL_ID
COUPON_CODE
MATCHING_ EXISTS
-RECORD 4
DEAL_ID
COUPON_CODE
MATCHING_ EXISTS

20*%12*7080121

legl.couponl?
NULL

20*12*7080121
legl.couponl8
NULL

20*12*7080121
legl.couponl9
NULL

20*%12*7080121
legl.coupon20
NULL

20*12*7080121
leg2.coupon5
NULL




OrpaHun4yeHune nokarnbHOro nogxona

[MpaBuna NOHATHbI pa3paboTymKy, HO He BCErga aHanuTuKy

HeT eanHoro katanora NnpoBepokK

CnoXHo MmacluTabmpoBaTtb MeXay KoMmaHgamu

Pe3yn bTaTbl CJTIOXKHEE CTaHOAPTU3INPOBATb
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[TnaTtdpopmeHHOE pelleHne
— MOJTHOLIEHHbIW
DQ-cepBuc

Manual Exploratory Testing

PyDeequ Cheeks

SODA Cheeks




[Touemy BbIOpann nmeHHo SODA Core X

SODA'. — 9TO Open-source NPOoeKT ANS NPOBEPKMN KayecTBa AaHHbIX. 1o KanoTom —
j o
cobcTBeHHbIN A3bIK NpoBepok SodaCL (Soda Check Language)

Pas3BopauymBarthb Hu3knn nopor Bxoaa
MHPPaCTPYKTYpPY ObINO
3HAYNTESNIBbHO OOPOXKE
No pecypcam

UeM nNpuKpyTUTb NOKasribHbIe [poBepkn Ha yaml
NPOBEPKU

23



CpaBHuBanm Soda ¢ nonynapHbIMn X

N HE OYeHb NnaTgopmMamMu

(G dedtiations = elementary [ MONTE CARLO

< dbt Deequ

KnaccHas o63opHas ctatbst NonynsipHbIX
Ha PbIHKE MHCTPYMEHTOB, 1 LIeNu

soD Py A1 KOTOPbIX OHU JTydlle noaxoadaT
A )
o

+ +44+ 44
+4 44+ 4+ ‘ *4¢¢¢v
+ 4+ + +4+ 44
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2900000 IV INRPEE X SRS 9% ==
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~ - ~ W, i it
OnepaumoHHbIN ANA perynsapHoro MOHUTOPUHra B nannnamHax RIS L2223k
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Cxema nnatdpopmeHHoro DQ-cepBuca

[ FsP calc ] <>

Calculation Area - PySpark DATALENS

)
I/ 1
' H 3 —
| |
50T | SODA | >
o [} w < / >
< / > ﬁ _______ — save result —» _e
: (oem— : MATTERMOST
H N\ DQ RESULTS
] </> 1
DQ CHECKS ! [ </> ] !
REPOSITORY : CUSTOM ENGINES : —
write checks L )
\ J
generate DAG \ </>
\ L : GRAFANA
tri DAG
raeer fetch data
1 . |
I \/ l XX I
VeERS FSP Portal ( ) \_ R <> |
schedule DAG 2 |
</> | TRACKING | PORTAL |
s '
</>
— EXTERNAL ~
ul SOURCES
—




Kak BbIrMAanUT Koa NpoBepPKX

- missing count(PARTY_ID) = @:
name: null rows _in required field PARTY_ID

- duplicate_count(PARTY_ID) = ©:
name: duplicate rows by primary key PARTY_ID




Kak BbIrMAanUT Koa NpoBepPKX

- row_count =
name: business rule terminated NEAR

filter: TERMINATION DATE IS NOT NULL
AND NEAR_VALUE DATE IS NOT NULL
AND TERMINATION DATE <= NEAR_VALUE_DATE
AND (
FINANCIAL RESULT NEAR_CCY IS NULL
OR FINANCIAL RESULT NEAR CCY <> ©
OR FINANCIAL RESULT NEAR RUB IS NULL
OR FINANCIAL RESULT NEAR RUB <> ©

)




Kak Bbirmaaut DQ-report:
NpUxXoanT coobLLEeHEM B MECCEHKEP

@ FSP Data monitoring BOT 12:48 PM

DQ Check: financial _result_fx_forward_checks

Results

e Check time: 2026-08-03 09:48:18 UTC
* Tags: ['bonds']

e Scan duration: 20.00s

e Success rate: 98.1% /I

TOTAL

54

Passed Warnings
53 1

Failed Errors

0 0

& 1reply Follow

28



Kak BbIrMAAUT OTYET B forax

INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:
INFO:

soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.
soda.

scan

scan

scan

:[09
scan:
scan:
scan:
scan:
scan:
scan:
scan:
scan:
:[e9
scan:
scan:
scan:
scan:
:[09
scan:
scan:
scan:
scan:
scan:

[09
[e9
[09
[e9
[09
[e9
[e9
[e9

[e9
[e9
[e9
[e9

[e9
[09
[09
[e9
[e9

:48:
:48:
:48:
:48:
:48:
:48:
:48
:48:
:43:
:438:
:48:
:48:
:48:
:48:
:48:
:48:
:48:
:48
:48
:48:

18]
18]
18]
18]
18]
18]

:18]

18]
18]
18]
18]
18]
18]
18]
18]
18]

check_value: ©

null_rows_in_required_field_TAX_BASE_MINUS_UNREALIZED_FX_DIFF [sodacl_string.yml] [PASSED]
check_value: ©

null_rows_in_required_field TERMINATION_DATE_when_STATUS_TERMINATED [sodacl_string.yml] [PASSED]
check_value: @

null_rows_in_required_field TERMINATION_FEE_PAYOUT_DATE_when_STATUS_TERMINATED [sodacl_string.yml] [PASSED]
check_value: ©

null_rows_in_required_field_TERMINATION_FEE_when_STATUS_TERMINATED [sodacl_string.yml] [PASSED]
check_value: ©

null_rows_in_required_field_TERMINATION_FEE_CCY_when_STATUS_TERMINATED [sodacl_string.yml] [PASSED]
check_value: ©

null_rows_in_required_field_TERMINATION_FEE_DATE_CBR_RATE_when_STATUS_TERMINATED [sodacl_string.yml] [PASSED]
check_value: ©

null_rows_in_required_field TERM_FEE_RUB_when_STATUS_TERMINATED [sodacl_string.yml] [PASSED]
check_value: ©

1/54 checks WARNED:

18]

:18]
:18]

FINANCIAL_RESULT_FX_FORWARD in FSP
warn_if_CPTY_FULL_NAME_ENG_is_null [sodacl_string.yml] [WARNED]
check_value: 2

18] Only 1 warning. @ failure. @ errors. 53 pass.
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Kak Bbirmaaut DQ-report:
NpUxXoanT coobLLEeHEM B MECCEHKEP

FSP Data monitoring BOT  |ast wk.
QPassed:

object layer biz_dt_start biz_dt_end rule_name
2025-12-
FINANCIAL_RESULT_FX_FORWARD DATAMART 2025-12-31 31 FINANCIAL_RESUL
2025-12-
FINANCIAL_RESULT_FX_FORWARD DATAMART 2025-12-31 31 VALUE_DATE_grea
2025-12-
FINANCIAL_RESULT_FX_FORWARD DATAMART 2025-12-31 31 QUOTED_CCY_RA1
2025-12-
FINANCIAL_RESULT_FX_FORWARD DATAMART 2025-12-31 31 DERIVATIVE_FLAG.

2NIR.172.



Kak BbIrMaagdaT caMniibl: COEeNKU BbIBOOATCSA
N3 BUTPUHBI, T€, B KOTOPbIX OOHapPY>XeHbl aHOMaNnnu

B Results 1 X
o[ select * from read_parquet('s3://data-quality-p/financial_result_fx_forward_checks/financial_result_ ::
o RSCDEAL ID = | noc DEAL_NUMBER w | aec ORIG_DEAL_NUMBER w | asc COUNTERPARTY_ID w | asc CPTY_FULL_NAME w Hrec CPTY_FULL_NAME_ENG apc CPTY_ADDRESS w | apc CPTY_ADDRESS_CC
gﬁ 1 2025072901964 2025072901964 CAAHZG Moyww Mpoaakrc Poccwitckan ®egepauna RU
2 206*7926775 2025092601516 2025092601516 CAAHZG Moywm Mpoaakrc Poccwitickan ®egepauna RU
®
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[TnaTdopMeHHOEe pelleHne —
nonHoueHHbIn DQ-cepBuUC

RAW-cnon

(avro) v

CTOYHUK -

5
SODA.

Core-cnou
(parquet)

/I\

SODA..

+

ButpuHa
OAHHbIX

A
SODA.

32



PyDeequ vs Soda: 4To BbIOpaTh And Kakmx 3agad

Kputepun

PyDeequ

Soda Core

UaoeanbHbIM cueHapumn

Jlyywee mecTo B noTtoke

ae XuByT npaBuna

YutaemocTtb # pPeBbIO

KacToMHble JOMEHHbIe
npaBuna

MacwTtabupoBaHue
Ha MHOro BUTPUH

Mapagurma

Cratuctuka
n npodunmpoBaHune

JlokanbHble renTbl HA KPUTUYHBIX
Luarax pacyeTa

Psigom ¢ TpaHchopMaumnsamm:
nocne join / agg / step N

B penosntopumn n koge
KOHKPETHOro pac4yeTa

CpeaHsada: aT1o Kofq,

OuyeHb CUNbHbBIN: MOXHO
BblpasuTb Ntobyto PySpark-norunky

[opoxe npu pocTe Yncna mect
noaaepXXKu

DQ as code

CunbHasa cTopoHa:
METPUKN 1 aHOManNnu

[MnatdpopmeHHbIn DQ-cepBuUC:
cTaHaapThbl, NPO3PaYHOCTb, MOHUTOPUHT

Mocne nybnvkaumm BUTPUHBI UN TabnuLbl

B ueHTpanu3oBaHHbIX checks / cTaHgapTax

Bbicokas: OEeKrnapartuBHas CI'IeLI,I/I(bI/IKaLI,VIﬂ

Xopouw ans tmnoebix checks n SQL-based
NpaBuI, CIOXHbIA KACTOM A0POXe

MpoLle TupaxmpoBaTb Kak equHbIN
DQ-KOHTYp

DQ as declaration / config

Yalle neknapaTuBHbIe Noporu
N perynspHbIN KOHTPOMb

33



JKcnnyarayms U noaBoaHble KaMHW

Kputepun

PyDeequ

Soda Core

X

Puck / aHTUnaTTepH

Kak neuurtcsa

Ownership

AnNepTUHr n peakuumn

MoOHUTOpPUHT /| BUTPUHA
pe3ynLTaTtoB

Root cause

CTOMMOCTb BbIYUCIIEHUN

Mepeuncnonb3oBaHue
npaBvn

[MpoBepKn pacnonsnuck No Koay,
HeT eguMHoro ob3opa

[anananHbl, oownn popmat
METPUK/NOroB, Nepemncrnonb3oBaHmne

Bnagenbubl 06bIMHO KOMaHAA
pa3paboTku pacyHETOB

NHTerpaummn pykamm 4yepes
OpKecTpaTop/MHUNAEHTHI

Hy>HO cobupatb camnm

bBbICTpO, ecnu gnarHocTuka psigom
C warom TpaHcdopmaumnm

MOoXXHO oNTUMKU3NPOBATL BHYTPU job

Uepes moaynu/qyHKLUunK,
Hy>XHa AncumnninHa

Checks ecTb, HO He BNMAIOT Ha BbIMYCK AaHHBbIX,
HeT gating

CBa3aTb C nannfanHoM, onpeaenntb
ownership n SLA Ha peakuun

Mnatdopma noaaep>KMBaeT KOHTYP, JOMEHbI
BrnagelT npasmnamu

[Mpolle HacTpoUTb YPOBHM anepToB nocre
nporoHa

[Mpolie caenatb eanHbIn 0630p, XOPOLLO NOXUTCA
Ha Grafana

BuaHo, kakon check ynan, Ho rnybuHa 4yacTto
YXOOUT B aHanu3 gaHHbIX

OTpnenbHbIN scan, Harpy3ky Hago rniaHnpoBaTtb

Uepes eanHble ctaHaapTbl U Habopbl checks

34



[lonHag aBTOMaTU3auUund
LKA C NOMOLLIbIO
DQ-reHepaTopa

Manual Exploratory Testing

PyDeequ Cheeks

SODA Cheeks

DG-generator




[lepexon K nonHou
aBToMartmsauum umkna

01 02

ButpuH n nonen [MpaBuna Noxoxwu,
cTaHOBUTCA OosbLue HO 3aBUCAT OT AOMEHa
N KOHTEKCTa

03

AHanNnUTUK 3HaeT
CMbICI, MHXEHEpP
3HaEeT UCMNONMHAEMbIN
doopmat

DGTL x

04

Py4HOe nokpbiTue
NOBTOPAEMbIMU
checks Topmo3nt
MacluTabupoBaHue



YTOo Mbl caenanu

Observability

steps
metrics
Langfuse
model response

test logs

User [/ Ul + API

co3pnaeM DQ-onucaHune

v

Generation Run

runld, status, history

v

Scope + Metadata
sources, schema, samples

v

Prompt + LLM Agent
reHepauusa PySpark /[ Soda YAML

\ 4

Build & Test in FSP

3anyck, owwnbkuy, validation

' success

Generated Artifacts
PySpark image / Soda YAML

é

errors
refine prompt

X

DQ-reHepaTop — Spring Boot cepsuc,
KOTOPbIN MOMOraeT 3aBOAUTb
n reHepmpoBaTb Data Quality npoBepku

Cepsuc xpaHnt DQ-onuncaHus,
NCTOYHMKN AaHHbIX, NpaBuna
NPOBEPOK U NCTOPUIO FreHepaLum

3aTtem ¢ nomoubto LLM reHepupyet
ncrnosiHaemMbln kog Ha PySpark
nnn SODA YAML

TecTtupyet pesynsrar
N COXPaHSET apTedaKkThl

37



[MepBbin aTan - DQ
N OU3HEC-KOHTEKCT

DQ_CHECK
DQ_SOURCE
l—> DQ_SOURCE_DESCRIPTION

GENERATION_RUN

L» GENERATION_RUN_STEP

[lepBbin 3Tan - DQ: co3gaem
onncaHme n DU3HEeC-KOHTEKCT

. cO030aemM OlncaHne

HassaHnve

DQ-Tax-f It p

BusHec onucaHune

DyHKY, DQ-nposepku ans p
[lononH1TenbHbI NPOMNT Nob3oBaTens
HasBaHue pacueta

financial_resul It_coupon

JIEYE

Sources

CCCCCC
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Topoun atan - DQ_SOURCE:
Ka3biBAEM UCTOYHUK JAHHbIX

DQ_CHECK
DQ_SOURCE
L» DQ_SOURCE_DESCRIPTION

GENERATION_RUN

L——> GENERATION_RUN_STEP

Btopown atan - DQ_SOURCE:
yKa3blBaeM UCTOYHMK AaHHbIX

® : ; 4

DQ Sources Checks Runs

Sources
Source Details
FINANCIAL_RESULT_COUPON ID
FSP_DATA: DATAMART.FINANCIAL_RESULT_COUPON
DQID
Name

FINANCIAL_RESULT_COUPON

Onucanune

Field Descriptions
Field Name Business Description
COUPON_TAX_RATE Hanorosas ctaeka: 20% unu 25% {1}
ACCOUNT_NUMBER Homepa cyetor [
RECONCILIATION PesynbTaT cBepku {1

COUPON_SUM_20_0OU Cymma KynoHa no noHWXeHHOI cTaBke
T_POS (20%) no BbI6bIBLLNM Bymaram

COUPON_SUM_20_PO CyMMa KyrnoHa rno NOHWXeHHOW CTaBke
S (20%) no 6ymaram B ocTaTke

COUPON_SUM_25_0U Cymma KyrnoHa no cTaHgapTHON CcTaBke
T_POS (25%) no BbIGbIBLULUM Bymaram

COUPON_SUM_25_PO Cymma KynoHa no cTaHgapTHON cTaBke

S (25%) no 6ymaram B ocTaTke
PAIR_DEAL_ID ID kBUTOBOUHOI 3anmcK {1

REPORT_START_DATE  [laTa Hayana oT4eTHoro nepuopa {1

fin-ml:finai-large Tect

ruaicad

X Cancel v Apply

@ Cospatb MR

Field Type PK

IntegerType
StringType

StringType

DecimalType

DecimalType

DecimalType

DecimalType

StringType v

DateType

Texnons

Required
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Tpetun atan - DQ CHECK:
3a[1aeM KOHKPETHOE NpaBumo

DQ_CHECK
DQ_SOURCE
L———» DQ_SOURCE_DESCRIPTION

GENERATION_RUN

l—> GENERATION_RUN_STEP

Tpetnn atan - DQ_CHECK:
3alaeM KOHKPETHOE NMpaBuno

DQ

Checks

not_null_BOND_TAX_TYPE
source: FINANCIAL_RESULT_COUPON | type: Per Row

Mone "MNpu3Hak gns rpynnupoBKy No TUMNy 1 cTaBke"
(BOND_TAX_TYPE) gonxHo 6bITb 3anosiHeHO A/1d BCex
3anucei.

null_rows_in_required_field_COUPON_SUM_RU

B_CUR_LAST_P_when_POS_DELIVERY_FACT_D

ATE_before_REPORT_START_DATE_and_NCD_C
R_TYPE_accrual

source: FINANCIAL_RESULT_COUPON | type: Per Row

Ecnu 3HaueHune nons "@akTmnyeckas gata noctaskun"
(POS_DELIVERY_FACT_DATE) < patbl Ha4ana
oTtyeTHoro nepuopna (REPORT_START_DATE) v none
"MpunaHak KyrnoHa no kacce/no Ha4YucneHum"
(NCD_CR_TYPE) = Mo HauncneHuto', To none "Cymma
KYMOHa, Ha4YMCcneHHOro no coctosiHuio 3a 31.12.{yyyy-1},
B py6nax" (COUPON_SUM_RUB_CUR_LAST_P)
[OOJIXXHO 6bITb 3aMOMHEHO.

null_rows_in_required_field_OUT_POS_NCD_RU
B_CUR_when_OUT_POS_DIAS_NUM_present
source: FINANCIAL_RESULT_COUPON | type: Per Row

Ecnu none "Homep OuacodTt coenku BbiGbiTUS"
(OUT_POS_DIAS_NUM) 3anonHeHo, none "Cymma HK,
B cAeske BbibbITUSA B pybnax"
(OUT_POS_NCD_RUB_CUR) gonHo 6biTb 3aMo/IHEHO.

o : -

Sources Checks Runs fin-ml:finai-large Tect ruaicad

MpocmoTp npoBepku [ & Penaktuposars

Kop nposepku

DQID

Source

Mpasuno

Ecnu 3HaveHue nong "®aktuyeckas gata noctaku" (POS_DELIVERY_FACT_DATE) < paTbl Hayana oT4eTHOro nepuoga
(REPORT_START_DATE) u none "lMpusHak kynoHa no kacce/no Hauncnenuno" (NCD_CR_TYPE) = 'lo HauucneHuo', To none
"CyMMa KynoHa, HauncneHHoro no coctoaHuto 3a 31.12.{yyyy-1}, B pybnax" (COUPON_SUM_RUB_CUR_LAST_P) gnonxHo 6b1Tb

3anosiHeHoO.
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etBepThbin aTan - GENERATION_ RUN:
rompt, status, response, image

©O—0-0 g

DQ Sources Checks Runs fin-ml:finai-large Tect ruaicad
DQ_CHECK
Runs Run Details
DQ_SOURCE
DQ_SOURCE_DESCRIPTION Run #d1dd0724 Run ID: 4bda632a-3f91-4e11-b022-00fc6f571c11 Metrics
Status: SUCCESS | Created: 8/28/2026, 4:30:46 PM
GENERATION_RUN Status: SUCCESS
Run #c4e509bb Created: 8/25/2026, 10:27:08 AM
GENERATION_RUN_STEP Status: SUCCESS | Created: 8/28/2026, 3:32:52 PM

Finished: 8/25/2026, 10:30:43 AM
Run #4bda632a
Status: SUCCESS | Created: 8/25/2026, 10:27:08 AM

Used model: openai

Run #49cbe514

L‘I eT Be prl M STa n- Status: FAILED | Created: 8/24/2026, 4:53:59 PM Generation Steps [
Run #111ee111
G E N E RATI 0 N RU N . Status: FAILED | Created: 8/24/2026, 3:30:27 PM LLHAPT_REQUEST @

1m 56s

Run #379ce07c 10:27:09 AM - 10:29:05 AM

p rom pt, Statu S ] reS pon Se L] Status: FAILED | Created: 8/24/2026, 2:33:53 PM
image '

10:29:05 AM - 10:30:16 AM
[ Job: 4aaf@f88-27f7-476e-8ef8-a438a3f82b64

LLM_API_REQUEST @

26s

10:30:16 AM - 10:30:43 AM

Effective Prompt

Run Branch Ad-hoc

Calculation Line
Co3paTb BeTKy
Generate SODA



etBepThbin aTan - GENERATION_ RUN:

rompt, status, response, image

DQ_CHECK
DQ_SOURCE
L} DQ_SOURCE_DESCRIPTION

GENERATION_RUN

Lb GENERATION_RUN_STEP

DQ

Runs

Run #d1dd0724
Status: SUCCESS | Created: 8/28/2026, 4:30:46 PM

Run #c4e509bb
Status: SUCCESS | Created: 8/28/2026, 3:32:52 PM

Run #4bda632a
Status: SUCCESS | Created: 8/25/2026, 10:27:08 AM

Run #49cbe514
Status: FAILED | Created: 8/24/2026, 4:53:59 PM

Run #111eel11
Status: FAILED | Created: 8/24/2026, 3:30:27 PM

Run #379ce07c
Status: FAILED | Created: 8/24/2026, 2:33:53 PM

SODA v

PYSPARK

Generate

Sources Checks

Run Details

Run ID: 4bda632a-3f91-4e11-b022-00fc6f571c11

Status: SUCCESS
Created: 8/25/2026, 10:27:08 AM
Finished: 8/25/2026, 10:30:43 AM

Used model: openai

Generation Steps m

LLM_API_REQUEST

TESTS_RUNNING

[0 Job: 4aaf@f88-27f7-476e-8ef8-a438a3f82b64

LLM_API_REQUEST

Effective Prompt

Run Branch

&

Runs

Metrics

CospaTb BETKY

fin-ml:finai-large Tect ruaicad

1m 56s

10:27:09 AM - 10:29:05 AM

Tm11s

10:29:05 AM - 10:30:16 AM

26s

10:30:16 AM - 10:30:43 AM

Ad-hoc

Calculation Line



etBepThbin aTan - GENERATION_ RUN:
rompt, status, response, image

DQ_CHECK
DQ_SOURCE
L} DQ_SOURCE_DESCRIPTION

GENERATION_RUN

Lb GENERATION_RUN_STEP

DQ
Runs
Run #d1dd0724

Status: SUCCESS | Created: 8/28/2026, 4:30:46 PM

Run #c4e509bb
Status: SUCCESS | Created: 8/28/2026, 3:32:52 PM

Run #4bda632a
Status: SUCCESS | Created: 8/25/2026, 10:27:08 AM

Run #49cbe514
Status: FAILED | Created: 8/24/2026, 4:53:59 PM

Run #111ee11
Status: FAILED | Created: 8/24/2026, 3:30:27 PM

Run #379ce07c
Status: FAILED | Created: 8/24/2026, 2:33:53 PM

Generate SODA

o o C

Sources Checks Runs

Run Details

Run ID: 4bda632a-3f91-4e11-b022-00fc6f571c11 Metrics

Status: SUCCESS
Created: 8/25/2026, 10:27:08 AM
Finished: 8/25/2026, 10:30:43 AM

Used model: openai

Generation Steps m

Effective Prompt

Tbl — 3kcnepTt SodaCL. leHepupyit YAML ¢parMeHTbl MPOBEPOK KayecTBa AaHHbIX.
SQL puanekt: Spark SQL.

## Npasuna Bbibopa ¢opmata (cTporo no type)

Kaxpas nposepka copepxut none type: PER_ROW wnu AGGREGATE.

3To none OAHO3HAYHO onpepenseT dopMaT ¢parMeHTa.

Run Branch Ad-hoc

Calculation Line
Co3paTb BETKY

Generated Files

soda not null BOND TAX TYPE.vaml

fin-ml:finai-large

Tect

ruaicad
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etBepThbin aTan - GENERATION_ RUN:
rompt, status, response, image

DQ_CHECK

DQ_SOURCE

L} DQ_SOURCE_DESCRIPTION

GENERATION_RUN

Lb GENERATION_RUN_STEP

Runs

Run #d1dd0724

o o o E

DQ Sources Checks Runs

Run Details

Run ID: 4bda632a-3f91-4e11-b022-00fc6f571c11 Metrics

Status: SUCCESS | Created: 8/28/2026, 4:30:46 PM

Run #c4e509bb

Status: SUCCESS

Status: SUCCESS | Created: 8/28/2026, 3:32:52 PM Created: 8/25/2026, 10:27:08 AM

Run #4bda632a
Status: SUCCESS | Created: 8/25/:

Run #49cbe514
Status: FAILED | Created: 8/24/20:

Run #111ee111
Status: FAILED | Created: 8/24/20:

Run #379ce07c

Status: FAILED | Created: 8/24/20:

Generate SODA

Cospatb BeTKy 3amnycka

Calculation Repository

tax-report

Git Repository

Ad-hoc

] Calculation Line

MonHoe nms BeTkM

[ feature/FSP-34938|

OTmeHa Coszpatb

FROM FIN/ RESULT_COUPON
WHERE BOND_TAX_TYPE IS NULL OR TRIM(BON TYPE)




DQ- generator

DQ_CHECK

DQ_SOURCE

l—» DQ_SOURCE_DESCRIPTION

GENERATION_RUN

l—> GENERATION_RUN_STEP

DQ

Runs

Run #d1dd0724
Status: SUCCESS | Created: 8/28/2026, 4:30:46 PM

Run #c4e509bb
Status: SUCCESS | Created: 8/28/2026, 3:32:52 PM

Run #4bda632a
Status: SUCCESS | Created: 8/25/2026, 10:27:08 AM

Run #49cbe514
Status: FAILED | Created: 8/24/2026, 4:53:59 PM

Run #111ee111
Status: FAILED | Created: 8/24/2026, 3:30:27 PM

Run #379ce07c
Status: FAILED | Created: 8/24/2026, 2:33:53 PM

Generate SODA

Sources Checks

Run Details

Run ID: 4bda632a-3f91-4e11-b022-00fc6f571c11

Status: SUCCESS
Created: 8/25/2026, 10:27:08 AM
Finished: 8/25/2026,10:30:43 AM

Used model: openai

Generation Steps m

Effective Prompt

Run Branch

feature/FSP-34938 @

Generated Files
soda_not_null_BOND_TAX_TYPE.yaml

failed rows:

fail query: |

SELECT
FROM FINANCIAL_RESULT_COUPON

Runs

Metrics

Ad-hoc

Calculation Line

tax-report

WHERE BOND_TAX_TYPE IS NULL OR TRIM(BOND_TAX_TYPE) = ''

fin-ml:finai-large Tect ruaicad

D Mepeittu k 3anycky

45



DQ- generator

FSP-34938: Create DQ run branch code for dq_tax_financial_result_coupon

FSP-34938: Create DQ run branch code for dg_tax_financial_result_coupon run 4bdaé32a-3f91-4e11-b022-00fc6f571cll

DQ_CHECK -o- parent dc89140d

DQ_SOURCE
¥ Branches feature/FSP-34938

l—> DQ_SOURCE_DESCRIPTION

GENERATION_RUN = No related tags found

L» GENERATION_RUN_STEP
39 No related merge requests found

J Pipeline #18463749 running
11 seconds ago

Changes 1 Pipelines 1
Showing 1changed file v with 38 additions and O deletions Hide whitespace changes
v [3 financial_result_coupon/dq_tax_financial_result_coupon_generated_soda_checks.yaml [ 0 - 100644 +38 -0 ]
1 calculation_line: fspdata
2 owner: ''
S mm_channel_id: []
4 mm_notify_rules: []
5 tags: []
6 input_types:
7 - type_name: FINANCIAL_RESULT_COUPON
8 mode: single
9 checks:
10 checks for FINANCIAL_RESULT_COUPON:
11 - failed rows:
12 fail query: |-
13 SELECT *
14 FROM FINANCIAL_RESULT_COUPON
15 WHERE BOND_TAX_TYPE IS NULL OR TRIM(BOND_TAX_TYPE) = ''
16

name: not_null_BOND_TAX_TYPE
SURI—— 46
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DQ- generator

DQ_CHECK

DQ_SOURCE

L» DQ_SOURCE_DESCRIPTION

GENERATION_RUN

Lb GENERATION_RUN_STEP

DQ

Runs

Run #d1dd0724
Status: SUCCESS | Created: 8/28/2026, 4:30:46 PM

Run #c4e509bb
Status: SUCCESS | Created: 8/28/2026, 3:32:52 PM

Run #4bda632a
Status: SUCCESS | Created: 8/25/2026, 10:27:08 AM

Run #49cbe514
Status: FAILED | Created: 8/24/2026, 4:53:59 PM

Run #111ee111
Status: FAILED | Created: 8/24/2026, 3:30:27 PM

Run #379ce07c
Status: FAILED | Created: 8/24/2026, 2:33:53 PM

Generate SODA

O —0 g

Sources Chaake Runs fin-ml:finai-large Tect ruaicad

Calculation Line

feature/FSP-34938 @ .
tax-report O Mepeittu k 3anycky

Generated Files

soda_not_null_BOND_TAX_TYPE.yaml

failed rows:

fail query: |

SELECT
FROM FINANCIAL_RESULT_COUPON
WHERE BOND_TAX_TYPE IS NULL OR TRIM(BOND_TAX_TYPE) = "'

0 -

soda_null_rows_in_required_field_COUPON_SUM_RUB_CUR_LAST_P_when_POS_DELIVERY_FACT_DATE_before_REPORT_ST

failed rows:
fail query: |
SELECT

FROM FINANCIAL_RESULT_COUPON

WHERE POS_DELIVERY_FACT_DATE < REPORT_START_DATE
AND NCD_CR_TYPE = 'lo HauucneHuw'
AND COUPON_SUM_RUB_CUR_LAST_P IS NULL

- 3

KommeHTapui

0/2000

CoxpaHuTb OTmeHa
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DQ- generator

DQ_CHECK
DQ_SOURCE
[—> DQ_SOURCE_DESCRIPTION

GENERATION_RUN

L» GENERATION_RUN_STEP

DQ
Runs
Run #d1dd0724

Status: SUCCESS | Created: 8/28/2026, 4:30:46 PM

Run #c4e509bb
Status: SUCCESS | Created: 8/28/2026, 3:32:52 PM

Run #4bda632a
Status: SUCCESS | Created: 8/25/2026, 10:27:08 AM

Run #49cbe514
Status: FAILED | Created: 8/24/2026, 4:53:59 PM

Run #111ee111
Status: FAILED | Created: 8/24/2026, 3:30:27 PM

Run #379ce07c
Status: FAILED | Created: 8/24/2026, 2:33:53 PM

o o s

Sources Checks Runs

Run Details

Run ID: 4bda632a-3f91-4e11-b022-00fc6f571c11 Metrics

Status: SUCCESS
Created: 8/25/2026, 10:27:08 AM
Finished: 8/25/2026, 10:30:43 AM

Used model: openai

Generation Steps m

Effective Prompt

Run Branch Ad-hoc

Calculation Line

feature/FSP-34938 @ ¢ ‘
ax-repor

Generated Files

fin-ml:finai-large Tect ruaicad

[ O Mepeittu k 3anycky ]

OTkpoeTtcs GitLab ¢ 3anonHeHHbIMM NapameTpamu 3anycka.
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DQ- generator

Preview LogView Scores Formatted JSON
Output 2 [

Path Value

DQ
status "SUCCESS"

—> DQ_CHECK
content " Bce npoBepkKu ycrnewHo npotectupoBaHbl. BoT YAML ¢parmMeHTbi:

> DQ_SOURCE
“Tyaml
failed rows:

Lb DQ_SOURCE_DESCRIPTION

| GENERATION_RUN fail query: |
SELECT *

L——+ GENERATION_RUN_STEP FROM FINANCIAL_RESULT_COUPON
WHERE BOND_TAX_TYPE IS NULL OR TRIM(BOND_TAX_TYPE) = '

“Tyaml
failed rows:
fail query:
SELECT x*
FROM FINANCIAL_RESULT_COUPON
WHERE POS_DELIVERY_FACT_DATE < REPORT_START_DATE
AND NCD_CR_TYPE = 'lo HauucnexHuw'
AND COUPON_SUM_RUB_CUR_LAST_P IS NULL

*Tyaml
failed rows:
fail query:
SELECT *
FROM FINANCIAL_RESULT_COUPON
WHERE (OUT_POS_DIAS_NUM IS NOT NULL AND TRIM(OUT_POS_DIAS_NUM) <> '')
AND OUT_POS_NCD_RUB_CUR IS NULL

“Tyaml
failed rows:
fail query: |
SELECT %

FROM FINANCIAL_RESULT_COUPON
WHERE COUPON_PER_BOND_AMT = 0
AND COUPON_RATE <> 0

"




DQ- generator

Output

Path Value

status "FAILED"

L content " Koo CMHTaAKCMYECKW BEpPEH, HO TEeCTUpPOBAHME He MpoWIo M3—3a WHPPACTPYKTYPHOW OWMOKM

—> DQ_CHECK (500 Internal Server Error, InvalidAccessKeyId npu cbopke Docker-o6pa3za).

——> DQ_SOURCE OuWHanbHLIN BapuaHT Kopa:

Lb DQ_SOURCE_DESCRIPTION

*k0ann 1: not_null_BOND_TAX_TYPExx
> GENERATION_RUN

" python
from typing import Mapping

L———» GENERATION_RUN_STEP

from pyspark.sql import DataFrame, SparkSession, functions as F, types as T

def check(spark_session: SparkSession, sources: Mapping[str, DataFrame]) —>
DataFrame:

df_source = sources["DATAMART_FINANCIAL_RESULT_COUPON"]

df_failed = df_source.where(

.col("BOND_TAX_TYPE").isNull()

.select(

.lit("not_null_BOND_TAX_TYPE").alias("CHECK_ID"),
.col("PAIR_DEAL_ID").cast(T.StringType()).alias("KEY_VALUE"),

. Lit ("FINANCIAL_RESULT_COUPON").alias("SOURCE_NAME"),

. Lit ("FINANCIAL_RESULT_COUPON").alias("TARGET_NAME"),
.col("BOND_TAX_TYPE").cast(T.StringType()).alias("SOURCE_VALUE"),
. Lit(None).cast(T.StringType()).alias("TARGET_VALUE"),

—~ T MMM m MM~

df_result = df_failed.select(
.col("CHECK_ID"),
.col("KEY_VALUE"),
.col("SOURCE_NAME"),
.col("TARGET_NAME"),
.col("SOURCE_VALUE"),
.CoL("TARGET_VALUE")

’

return df_result




UeTtBepTbin aTan - GENERATION RUN:
Peanusauunsa Ha pySpark

def check(spark session: SparkSession, sources: Mapping[str, DataFrame]) ->

DataFrame:
df _source = sources["DATAMART TAX FULL_CLIENT_INFO"]

df grouped = df_source.groupBy(F.col("PARTY _ID")).agg(
F.count(F.1lit(1)).alias("ROW_COUNT")

)

df failed = df grouped.where(F.col("ROW_COUNT") > F.1lit(1l)).select(
F.lit("duplicate _rows_ by primary key PARTY ID").alias("CHECK ID"),
.COl("PARTY_ID").cast(T.StringType()).alias("KEY_VALUE"),
.1it("TAX_FULL_CLIENT_INFO").alias("SOURCE_NAME"),
.1it("TAX_FULL_CLIENT INFO").alias("TARGET NAME"),
.COl("ROW_COUNT").cast(T.StringType()).alias("SOURCE_VALUE"),
.1it(None).cast(T.StringType()).alias("TARGET _VALUE"),




[Tovemy ncnonbsoBaHue DQ-reHepaTtopa nyyule, Yem ) ¢

pa3oBoe mncnonb3oBaHne LLM:

MeHblLue [eHepauuns npoBepsieTcs PesynbraTr
raJ'IJ'II-OLI,I/IHaLI,I/Iﬁ pearibHblM 3allyCKOM BOCIpOoOn3BoAnNM

CepBuC gaet moaenu Cuctema coxpaHseT Kof,

CTPYKTYPUPOBAHHbIN KOHTEKCT: cobupaet obpas, 3anyckaer Y Kaxaoro 3anycka ecTb runid,
sources, sample-aaHHble, TecTbl Ha nnartdopme effective prompt, mogens,
TUMNbI KONOHOK, 6GU3Hec- 1 BO3BpaLLaeT oLmnbkn obpaTHoO craTtyc, waru, model response,
OMuncaHus, KOHKpeTHbIe checks Moaenu apTedakTbl B S3

YKM3HEHHbIN LUK,
a pas3oBasi reHepaums

DQ MOXHO co3naTb,
OOHOBUTbL,NMOCMOTPETL LLaru,
nonyyYunTb Kod, oTKpbIThb adhoc,
cosgaTtb BeTKy B GitLab

[logaepxnBatoTcd
pasHble oopmMaThl

OOWH N TOT e OOMEHHbIN

BBOJ MOXET ynTN B PySpark
nrim SODA

52



MakcumanbHbIi adbdekT aana He 3ameHa X
MHCTPYMEHTA, a pa3geneHne ypoBHEN

PyDeequ Cheeks SODA Cheeks DG-generator

JlokarnbHble [TnaTdopMeHHbIN ABTOMaTU3aUNSA
SPARK-nHBapuaHThI DQ-KOHTYp cOo34aHunA NPoBEPOK
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