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. ROV MODELER, ROV OPTIMIZER,

- ROV VALUATOR, ROV SCHEDULER,
ROV CHARTER, ROV BASEL || MODELER

e [porpamma BbINO/HAET CIOXKHbIE aHA/IMTUYECKUE 334a4MU C MUIIMOHAMU eAUHL, 3
MHPOPMaALUM HA BbICOKUX CKOPOCTAX - .

e« Cosmectuma c ODBC- 6a3amu gaHHbIX, BKAtouaa Oracle OFDM, CSV, Excel, e Nl T
TeKCToBbIMU panamm u gpyrumm cuctemamm DSN i

e Puck mogenuposaHme Metogom MoHTe-Kapno, Ontumusauus NMoprdens,
Croxactuyeckue MporHo3npoBaHua, a TakKe CnoXKHble AHaAUTUYecKue GyHKLUMU
(maHHbIE YCTAaHOBKM, AaHHble AuarHoctukn, mogenuposanusa, ARIMA, GARCH un
6onee uem 600 nepenoBbiX PUHAHCOBLIX U AHANIUTUYECKUX MoAaeNeit)

e PesynbTatbl coBmectumbl ¢ ROV Dashboard gna nHtepHert-6e3onacHocTH
ynpaB/ieHYeCKOW OTYETHOCTH,

e AHanutuka, coemectumasn ¢ ROV Risk Simulator n ROV Real Options SLS
nporpammamu. Mogenm coemectumbl ¢ ROV Modeling Toolkit

e [onHoCTblO HacTpanMBaembie MOAENMN, COOTBECTBYIOLLME OTPACNEBbIM
CTaHAapTam.

e [porpamma oumnwiaet 6a3y AaHHbIX C NPOBEPKON €€ L,e/IOCTHOCTU, NpeXKAae Yem
MCNONb30BaTb AaHHbIE B aHANU3e

e PacnucaHue oTAeNbHbIX MoAenei unu noptpeneit mogenen anA 3anycKa B
onpeaeneHHoe BpemMmsa AHA WU Heaenu
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ROV RISK MODELER 3To nonHbii Habop nporpammHoro obecneyeHus,
paspaboraHHoro Real Options Valuation Inc., kotopbii Bkatouyaer B cebs
HECKONbKO Moayneil. ITOT MporpammMHbIA KOMMAeKe moaenunpyet He B Excel, a B
cpene 6asbl AaHHbIX, YTO MO3BONSAET KOHEYHbIM MONb30BATENAM MOAKIOYATLCA
HenocpeacTBEHHO K 6asam AaHHbIX WM 6onbluMm dalnam [aHHbIX, 04YMLATb
AaHHble U paboTaTb C NepeaoBbIMU CPEACTBAMM aHa/M3a Ha OYeHb BbICOKMX
ckopocTax. Moaynv nakeTa BK/oYatoT B cebs:

o ROV Modeler - 3To HacTpavBaemblii aHaIMTUYECKMIA MPOrPaMMHbIA MOAY /b ANA
aHasM3a pas/IuHbIX TUMNOB MOAENEeN, BK/KOYAsA C/I0KHbIE MOAENN B PA3/INYHbIX
oTpacnsx, nepeaosble MOAE/NN MPOrHO3MPOBAHWUA, aHa/M3a WCTOPUYECKUX
HaNoXeHui, nporHosos BpemeHHoro psaga (ARIMA, ABTO-3KOHOMETPWUKA,
perpeccuu, cayyaiHble Npouecch! U ap.), BonatunbHocT BbluncaeHnin (GARCH),
M mHorne gpyrve. Kpome Toro, atot moaynb (kak v Basel Il Modeler n Risk
Optimizer) cnocobeH cBA3bIBaTbL U CKauMBaTb MHGOPMALMIO U3 Pa3NUUHbIX Ba3
OaHHbIX U UCTOYHUKOB AaHHbIX (Hanpumep, Oracle OFDM, SQL Server, Excel,
CSV, Tekct n apyrnx ODBC- coBmecTmbIX 6a3 AaHHbIX), CKAHUPOBATb M OYMLLATb
OaHHble A0 ucnonb3oBaHua (SQL KomaHAabl M npoueaypbl OYUCTKU AaHHbIX),
BbIUMC/IATL HOBblE NEPEMEHHbIE Ha OCHOBE CYLLECTBYIOLMX AAHHbIX, 3aMnycKaTb
MoHTe-Kapno moaennpoBaHue PUCKOB, NPUMEHATb OaHHble "
pacnpeaenuTesibHble YCTaHOBKM. JTOT MOAYNb TaKKe HacTpauBaercs nog
HYXAbl NONb30BaTeNAs MO CMAUCKY OYHKUMI - OMNUCaHMA MOAEeNU Wan
NPUNOXKEHWUSA, OBBACHAIOLLErO UYTO UMMEHO MOXKET BbiTb U3MEHEHHO, U KaKkue
MOZE/IM BaXKHO NOKa3aTb UK UCMO/b30BaTh B TO BPEMSA KaK Apyrue moryTt 6biTb
3a6/10KMpPOBaHbl U yaaneHbl. Hanpumep, pasnuuHble BesomcTBa, 6u3Hec-
eAVHWL, WAN MPOMbIW/IEHHbIE TPYMNMbl MOTYT WMMETb CBOWM COBCTBEHHbIE
UHAMBUAYANbHbIE MOAENN.

® ROV basenb Il Modeler — 3710 aHanuTMyeckuit moayab MNPOrPamMMHOrO
obecneyeHus AN PELEHUNA Pas3/IMYHbIX TUMOB YCNOMHEHHbIX MoAenew,
BK/IIOYAA BLIYMCIEHUA B Pa3/IMYHbIX OTPACAAX MPOMbIWIEHHOCTM (Hanpumep,
Oona H6aHKOB, CTPaAxoBblX M (GMHAHCOBbLIX KOMMAHWUIA - TaKUX MoAenewn, Kak
BEPOATHOCTL AedonTa, noTepu B cayyae AedonTa, IKCNO3ULMA NO YMOAYAHUIO,
3HayYeHMe CerMeHTa NOBbILEHHOrO PUCKa U ApYrue KakoyeBble nokasaTenu). OH
Takxe dyHKuMoHupyeT Kak ROV Modeler onucaHHbii Bbiwe.

® ROV Optimizer - 310 mMogy/nb C BO3MOXHOCTbIO BbICTPOro aHanusa ortbopa
NPOEKTOB M MWHBECTUUMIA MM nopTdenei MpPoOeKToB C WUCMNOAb30BaHUEM
He/NMHEeWHOW  ONTMMM3auMM C  MOAEAMPOBAHMEM UM CTOXACTMYECKOW
ONTUMM3ALUN, OLHOBPEMEHHO MNPUMEHEHAS AUCKPETHOE WHEerpupoBaHue,
6uHapHble GYHKUMM U HenpepbiBHbIE NepemeHHble C OrPaHUYEHUAM, a TaK XKe
aHanu3 edpdpekTMBHOCTM. ONTUMM3AUMA MOKET ObiTb 3anylieHa Ha COTHAX
nepemeHHbIX U Pe3ynbTaTbl BbIYUCAAIOTCA BbICTPO.

® Puck ROV Valuator - nporpamma c 6onee yem 600-mu moaeneit u GpyHKUMIA
OLLEHMBAET OT MPOCTHIX OMUMOHOB W 3K30TMYECKWUX OMLMOHOB HA TOBapbl U
dbloyepcbl, [0 PUCK-AOXOAHOCTM nopTdens aktneos.Cm. [MpunoskeHne K
PYKOBOACTBY Mosib3oBatens ans 6onee nogpobHOro nepeyeHs AOCTYMHbIX B
nporpamme mogenei.

® ROV Charter — ato nporpamma, Kotopas pabortaer c dainamm Modeler u
Optimizer n so3spawaet ux 8 popmare XML, n moryt 6bITb UCNONL30BaAHbLI B
ROV Dashboard ans cosmaHua avHamuyeckux Auvarpamm, Tabavu, CBOAHbIX
TabnmL 1 OTYETOB.

® ROV Scheduler sto nporpamma pabotaer ¢ dainamm Modeler, Optimizer,
Charter u Portfolio 1 so3sspalaer pesynbTaTbl B TEKCTOBbIX daliaax, KoTopble
MOXHO COXPaHUTb MK NerKo 3arpyxatb B Excel nunu apyrme 6asbl 4aHHbIX.

CucremHble Tpe6oBaHusA:

3TOT NPOrpamMHbI KOMMIEKC MOKeT 6biTb 3anyuieH B ao6on OC Windows uaum
MAC-cpeabl, n cosmectum ¢ Microsoft Excel, a Takxke gpyrumu 6asamu gaHHbIX
ODBC u dainamu gaHHbIX. Komnnekt nporpammHoro obecneyeHunn Tpebyet 100
M6 cBOb6OAHOro MecTa Ha AUCKe U peKoMeHAyemas MUHMMaNbHAA onepaTUBHan
namatb pasmepom 1 6 gns nyywel NpomMsBoAUTENbHOCTU. Mbl peKOMeEHAYeM
No/sb30BaTCA aAMUHUCTPATUBHbBIMU NPaBaMu (3TO MO YMONYAHMUIO Ha BONbLIMHCTBE
NMepcoHasibHbIX KOMMbIOTEPOB), HO MAKeT TaKXKe MOXKeT paboTaTb Ha NOrMHbI C
OrpaHMYeHHbIMW MpaBamu MNonb30BaTeNs (MPOCTO YCTaHOBUTE MPOrPamMMHOe
obecneveHne A HesalWMLEHHOro daina / nanku, 4ytobbl NPaBUIbHO 3aMyCTUTb

nporpammy) q Real Options
°\/ Valuatien

Kpome Toro, ROV Modeler umeet Bo3amoKHOCTb:

Ounwatb u GuUNbTPOBaTb AaHHbIE W NPOBEPATb KAYecTBO AaHHbIX Yepes
DYHKUMIO ANATHOCTUKU AaHHbIX HA NpeaMeT CTaTUCTUYEKOW 3HAYMMOCTU
OaHHbIX

3anyckaTb OTAeNbHblE MOAENU uau noptbenn mogeneit no KOHKPETHOMY
rpaduKy, rae WHCTPYMEHT 6yAeT aBTOMaTUYEeCKM 3arpysKaTb CCbIIKM
npegonpefeneHHblX [AaHHbIX M3 6a3 AaHHbIX M GalNoB  AaHHbIX,
aHanM3MpoBaTb MX, W BO3BPALLATb pPe3ynbTaTbl B yKasaHHbit XML uan
npyrue popmarsl.

ObecneunBaTb 5 METOA,08B NEPEMEHHOrO OTOBPAKEHUs, ANA U3BAEYEHUS 1
3arpy3kn HeobXoAMMbIX AaHHbIX M3 633 AaHHbIX UK GaltNoB AaHHbIX ANA
aHanM3a, B TOM umMCle [AaHHbIX YCTAaHOBKM, [AaHHbIX W NepemeHHbIX
pecyéToB M MOAENMPOBAHMA, aBTOMATUYECKUIA W pyyHOM BBOA, U
CO3JaHue CCbINIOK K palinam faHHbIX Uan 6asam AaHHbIX

3anyckaTbCa Ha OAHO WM HECKOAbKO AAep C MHOrOMOTOYHbIM
pacnpegeneHnem n 06paboTkom

A3bIKM MHTepdeica: aHIMUNCKUIA, KUTAWCKUIA YNPOLWEHHbIN, KUTaNCKURA
TPAaAMUMOHHBIN, PaHUY3CKUA, HEMELKWUNA, KOPEWCKWUA, MUTaNbAHCKUM,
ANOHCKMIA, NOPTYranbCKUIN, UCNAHCKMIA. MHOrMe apyrve a3blkM B CTaguu
pa3paboTku

NHAMBMAYaNbHbIE MOAYAN MOTYT BbITb UCMOb30BaHbI MU NPUOBpPeTeHbI
oTAEeNbHO

MporpammHoe obecneyeHne paboTtaeT c paboyero crona uMnau cepsepa
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Modeler - [C:\Program a1 Options Valuati

Real Options Valuation, Inc.'s customizable ROV Modeler is used to run advanced analytical models using existing
data tables, links or manual inputs. To get started, you can custamize what models will be show (its description
order, etc), then you can selectihe Analysis Type, the Models o implement and map the required Input Parameters.
You may then save the profile for future report runs.

Created Models STEP 1: Select Analysis

— Exposure st Defaull (EAD) This analyss type allows you to nk from an
Loss Clvan DofeurL0) Exct o e . and aner O compan
Use Case 21 )
Erababify o DUl D) databases) to quickly select, fiter and
Use Case 22 Value atRisk (VaR)
= Volatilty manipulate the data to run different types of
Use Case 23 analysis and computations.
Use Case 24 Muitiple Simulations Specific Period
= Time-Series of Data Points
Uze Cazpan = Single Data Points
|| Data Exract 1l
g E=
ROV Risk Modeler with
multiple models created Selected Input Parameter Name:
and using five different &
methods to link from data o° Data Extract
files and databases °
InputHethod
'@ Data Link
— ° ®e
[ Add | [Duplicate | [ Del | Q o Aantatinos
e o Data Compute
= 4 Set Assumption
Model Fiting
DATALINK: user must select a input parameter in step 3 When mapped successfully,
the input parameter change to a different color so we know this parameter has been
mapped Then, ifthis parameter is selected, the description will say The parameter is
mapped to user's YYY variable.” Where YYY is the users variable name.
| Next> Cancel
P ROV Valuator - [C:\Program Files\Real Options Valuation!Risk Modeler\ModuleDefaultValue.xmi] =
Model Category: Model Selection:
[ All Categories ] - AEP Market Valus of Asset =]
Advanced Math Functions AEP Market Value of Debt
Basic Finance Models AEP Required Retum on Debt T
Basic Options Models = Annuity Rate
Bond Math, Options, Pricing and Yields
Credit Risk Analysis Asian Call with Arithmetic Average Rate 4
Default Probabiity and Asset-Equity Parkty Asian Cal with Geometric Average Rate ROV Valuater with
Delta Gamma Hedging Asian Put with Arithmetic Average Rate over 800 models and
Exotic Options and Derivatives Asian Put with Geometric Average Rate ROV Optimizer
Financial Ratios Asset Exchange American Option
Forecesting Extrapolation and Interpolation - Asset: Exchange European Option .
Model Description:
Forecasts time-series variables using the Box-Jenkins autoregressive integrated moving average model.
& ROV Optimizer =
Single Input Parameters: Optimizer Variable Languages Help
£ L i Optimization s used to clocate resources where the

Max Tteration 1000 oty results provide the max returns or the min costifisks
Uses indude managing inventories, financial partfolio

Input? Tnputs allocation, product mix, project selection, etc.

’7
Input1o ’7 Input11
’7

Input13 Inputi4
@ static Optimizaton

Multile Series Input Parameters (Values are SPACE separated, Rows are| Run an static model without smutations, Usually run o determine the
Time-Series Data Exogenous Data Input3 inital optimal portfalo before more advanced optimizations are appiid.
138.00,139.40;139.7 - [286.70,267.80;269.1 = Dynamic Optivization

1.30;660.50;668.80; Asimuationis first run, the resuits of the simulaton are appied n the
865.10;1877.00;189¢ model, and then an optimizationis zpplied to the simuiated vaes.
503.90:2504.10;350;
5 . Random Seed

Method | easion Variables | Constraints | Statistics | Objective |

7] B 7] B ‘« Number of Smuiation Trials

Resuk: Stochastc Optimizatin

= Similar to dynamic optimization but the process is repeated several
;Esgqrisf:'g %“;9“;‘929 + Adjustad R-Squared: 0.999020 ; Mukiple R: 0.9 times. The final decsion variables wil each have its own forecast chart
Observations: 425 R t R indicating its optimal range.
Akaike Infomation Cricerion (AIC): 4.538647 ; Schwarz Crterion (SC): 4] RSl e A
statistic: 1.927153 ; Number of Iterations: 6

Number of Optimization Runs

] save Report verify | [__Rn [ e
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