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

Created Models STEP 1: Select Analysis

Exposure sl Default (EAD) This analysis ype alows you to nk from an
!
= Loss Given Default (LGD) = 2
Use Gase 21 Probapilty of Defautt (PD)
Use Case 22 Value at Risk (VaR)
Use Case 23 Volatility

Wuttiple Simulations Speciic Period

4

Yoo cane 2t Time-Series of Data Points
Ve Caee 25 Single Data Points

| Data Extract

A Input Parameter Mapping ==
ROV Risk Modeler with
multiple models created Selected Input Parameter Name:
and using five different &

methods to link from data & Data Extract

files and databases d -°
v

Input Method

@ DataLink
e —_ ° %e
[ Add | [Duplicate | [ Del | A on tianual input
Notes: CC ! Data Compute
< Set Assumption
Mogel Fiting

DATA LINK: user must selscta input parameter in step 3 When mapped successiully,
the inpLt 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 o users YYY variable.” Where YYY is the users variable name.

B ROV Veluator - [C:\Program Files\Recl Options Valuation\Risk Modeler\ModuleDefaultValue.xmi] =]

Model Category: Model Selection:

AEP Market Value of Asset =]

AEP Market Value of Debt
Search

Advanced Math Functions
Basic Finance Models
Basic Options Models
Bond Math, Options, Pricing and Yields

AEP Required Retum on Debt

Asan Call with Arithmetic Average Rate
Asian Call with Geometric Average Rate
Asian Put with Arthmetic Average Rate
Asian Put with Geometric Average Rate
Asset Exchange American Option
Asset Exchange European Option

ROV Valuater with
over 800 models and
ROV QOptimizer

Model Description:

Forecasts time-series variables Using the Box-Jenkins autoregressve integrated moving average model.

& ROV Optimizer ==

Single Input Parameters: opt
p 1 D

Max Ireration Forecasts

Input? Input8

’7
Input1o ’7 Input11
’7

Method | Decsion variables | Constraints | statistics | Objective |

Inputi3 Tnputi4

Multiple Series Input Parameters (Values are SPACE separated, Rows are
Time-Series Data
138.90;139.40;139.7
8.80:220.00;222.00;
50;503.20;508.30;51

© static Optimizatn

Run on static model without smuations, Usually run to determine the

Exogenous Data initial optimal portfolio before more advanced optimizations are applied,

286.70;287.80;289.1
1.30;660.50;668.80;
865.10;1877.00;1892
503.90;3504.10;3507

the resuits of the simuiation are applied in the

Resuk:

Regression Statistic:

R-Squared: 0.099929 ; Adjusted R-Squared: 0.999929 ; Multiple R: 0.94
Obsenvations: 425

Akaike Inforation Cricarion (AIC): 4.538647 ; Schwarz Criterion (SC): 4
statistic: 1.927153 ; Number of Iterations: 6

Number of Optimization Runs

[ very Run Exit

V] save Report
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