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Goals for Tool Integrated credit modeling dashboard in an easy, point-and-click interface
" Tool for managers and end-users to view SAS models in a Fl-COMNSLILTIMNG  Execute Cradit Model
more familiar format (MS Office) _
* Provide a high impact, lightweight tool for organizing Back to Main .
model results
= Reduce operational risk through improved version control S P OR— 10/8/2013 3:09:16 PM FY2013
= Easily compare results after changes to model Select Current Period Production Run 1D 245 =] 332 A 30/ 2003
= Efficiently compare model results over time el Lt el
Historical Cash Cumulative Future Cash Flow [NPY vs. Nominal)
Integrated solution: 5 g
" Access front-end dashboard executes SAS model in batch E £ 1004 % 1401
mode JE -
= SAS model results are written to backend database - e E R0
= Access backend database provides linkage between 2 . 3 ..
components and stores historical model results 8/30/2011 37342013 S30/3012 33173013 830,/ 2013 §3B 0 E 137382015 133472017 133172038
" Access front-end then displays results created by SAS and Quarter Date (red = principal, blue = interest) Ciate
allows easy recollection of historical model results
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Valuation Analytics
= Data Visualization
= Model Governance

" Creates graphs in familiar MS Office format
" Summarizes key portfolio performance metrics
" Allows user to select and compare prior model runs

by run ID
= Easy export of SAS results to Excel

Integrates SAS HTML Graphics

View Koy Outpit Files from the Most Recent Model Run

Output
Htm Diagnostic Output Prepayment/Default Curves Cash Reconcilation
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Excel: Input Cash Flows

TLLOOC S
10CLOOCE 4

B0 -
FOLO00CS
G000 1 -
S00000G 4
400000

Condiional Prepayment Be

2000008, - . +
1000008 - tat gt et L4
QU000 T

+ +++++

| I ! I

OV0V201  OVOR20iE  OV0iie  O0ve0e0

OVovtes

Building Credit Modeling Dashboards

Jincheng Yu and Jeremy D’Antoni

Integrated credit modeling dashboard in an easy, point-and-click interface
FI-COMNSULTING  Execute Credit Model

Enter Analysis Paramaters
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SAS Model Configuration File (Execution) Convenient form-based interface for entering model parameters and executing code

Easily filled form for SAS model parameters, file paths, FI-CONSULTING Execute Credit Model
and version control information.

" Interface used in place of users scrolling through
control module of code in SAS Base. WMH e LTS m m
= SAS model directly executed from form
= The dashboard will use a shell function and run the
SAS model in batch mode Entor location of the the ExcelEXE Apolication View Key Output Files from the Most Receat Moded Run
" View results from prior model runs
Enter Bodel Run-Time Parameters Enler Execuion Dates and Shared Valuabon Parameters
Enter Run Description P;;{ i Enter Date Filter [5"‘.:1’26? g 3
Enter Run Suffix Put Enter Common Stock Begin Date 312013 ]
Interface for updating link to backend database Run Prepare Instrument? (Yes =1, No=0) | [5]  EnterCommon Stock End Date faie 7]
" Allows €asy update and selection of tool Run Prepare Coefficients? (Yes = 1, No = 0) :%’ 3 Enter Model Execution Month & 3
w0 Run Model and Produce CSC2 Cash Flows? ! 3 Enter Model Execution Year [QON 3
FI-CONSULTING Execute Credit Model O | , Enter rate adjustment factor 1 53764820936639 |
- Run Sersitivity Anaiysist (Yes » 1, No= 0] E 3 Investment Subledger Report Name: .IMQstSubUOW_OG—OJ-NE
Generate SAS Model valuation Analytics Enter Production RuniD (Enter 0 for new runs) [0 Coth Subledger Report Mame: %ﬁ@i?&ﬁ;@ﬁii

Configuration File

Enter Other Model! input Assumpboa SetiDs

Import Source Credit Model Backend Database: Enter budget Rate Set 1D 7 3
m Enter the Disbursement Assumption Set 1D :7 3

Enter the Transaction Assumption Set 1D {1 : -_:]

import Credit Model Clear Credit Model Enter the Mistorical Assumption Set 1D 1 3
Gackend Data inkerien Tobies Enter the Dividend Override Curve 1D B 7]

(default is 0)
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Visualization Tools
" Model governance and version control
" Each time model is executed, a unique identifier is given
" Tool allows us to recall SAS results from prior runs by ID
" Allows better analysis of model over time
= Assists in model development
" Improves auditability

Switch from Chart to Summary Table

Building Credit Modeling Dashboards
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Easy point-and-click tool for comparing results across model runs
FI-CONSULTING Execute Credit Model

Histarical Cash Flows Cumulative Future Cash Flows Cumulative Prepayment Curves ERSSIETEISTE B ETHENE gL

Rate

Cumulative Default Curves
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Visualization Tools Easy point-and-click tool for comparing results across model runs

= Model governance and version control L '
= Each time model is executed, a unique identifier is given FI-CONSULTING Execute Credit Model

" Tool allows us to recall SAS results from prior runs by ID Se= Back to Single
. . ack to Main
" Allows better analysis of model over time
= Assists in model development

. - Sedect Production Run 1D m _3
" Improves auditability

SWITCHh 10 Charts

Procuction 1D view

Production Run Parameters Total Costs RISIENREISSSISRICE Outstanding Balance by

Production Run 1D: 151

Customized for Credit Analysis...GeneraIizabIe to Other Last Completed FQ 522374973538 ($4,004,145,029 3¢ (SADA4E M7 08) (SIBSOBM0ETIEY) 53754365314 % §56,471 25697
Applications " $404 500 802 48 4 000 457 511 OF STENN0227 58  (SISSIETI2WHO0)  S1SA1 MIOTENS $27 558 156 %)

Production Run 1D: 245

(ast Completed FQ  S43968889776 (54.00046761108 (S7T830.22738) (SIE35.12094070)  $3.6055%5 402 31 $31552.738 39
$43% 558 697 76 $4,000,457 511 08 ($72300227.38)  ($3639,129.M40.70)  $3,605.5%6 402,31 $33.562.734.39
" LA 58007 78 SAOMIS00035)  (STHONIN0ES) (SIATISIATIING 380553402 )1 87977 300 %0

Y includes actua! annual transactions through thhe end of current FY_ it avaliable

' incivdes projectied annua! transactions through the end of Current MY
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