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Average Interest Cradit Loss
Balance  Income/Expense Provision
Retail Banking Credit Cards | $ 324,563 | § 25,965.04 | & 40,570.38
2|Retall Banking Mortgage S 3034664 | 5 21242648 | 5 379,333.01
3|Commercial Banking |CRE Loan 53,391,683 | § 25437625 | & 423,960.42
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Model Lifecycle

- Business Value
— Model traceability for compliance
— Workflow automation
— Model reusability

Model

Inventory

- Key Capabilities
— Centralized model assets accessible via web
— Drill-down from general ledger to model level
— Customizable model risk dashboards
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DEPENDENCIES
Upstream Downstream
PD_CreditC... | ™ || PD_CreditC... -
P LOG
v LEDGER
1D Business Group
1 Treasury

2| Commercial Banking
3| Retail Banking

1D Name Last Validated

1| PD_CreditCard NaT

2| LGD_CreditCard NaT

3 EAD_CreditCard MNaT

4 PD_Mortgage MaT

5 LGD_Mortgage NaT

6 EAD_Mortgage MaT

7 PD_CRE MaT

8 LGD_CRE NaT

9 EAD_CRE MNaT

10| ADCO NaT

11 YieldCurveModel NaT

12| GRM MaT

13| CreditLossPro... MNaT
4
14

g & @

Focus

nove  Save

Clear

FOCUS

# Models

Next Review

NaT
NaT
NaT
NaT
NaT
NaT
NaT
NaT
NaT
NaT
Na
NaT
Na

=

=

State
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In Production
In Production
In Production
In Production
In Production
In Production
In Production
In Production
In Production
In Production
In Production
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Model Risk Score

Type
Risk
Risk
Risk
Risk
Risk
Risk
Risk
Risk
Risk
Risk
Pricing

Treasury

3.0000
2.5000
3.6250

Business Grouf
Retail Banking =
Retail Banking
Retail Banking
Retail Banking
Retail Banking
Retail Banking
Commercial Ban
Commercial Ban
Commercial Ban
Treasury
Treasury

Treasury
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HOME AuDIT

Filter [ All Models e O Em € &
o] New Edit launch Refresn Eport O™
Model Model Medel w Models Medels
MODELS users
Dashboard » || Model Dependencies || Model §

Detalls | Usages | Documents | DevelopmentTasks | Findings | Exceplions

D Business Group | # Models Model Risk Score -
Model Complexity Score 4 v
- 1| Treasury 3 3.0000
2| Commercial Banking ] 25000 Wodel Materiality Score 4 v
u O e C al I eS a-u O- rI e r a e r S reengnine : e
Wodel Risk Tier 1 v
- Model Risk Score 5 v
Next State In Production v

- - - - e
Addressing Addressing
" Create Development Task Feedback 1 Feedback 2
u “
i3 Name Last Validated Next Review State Type
PD_CreditCard NaT NaT |In Production | Risk

LGD_CreditCard NaT’ aT In Production | Risk

.
Create Project
e e I I e I I C I e S EAD_CreditCard NaT NaT In Production |Risk Repository
PD_Mortgage NaT NaT In Production | Risk

z

Developing Validating Initial

Approval

LGD_Morigage NaT NaT In Production Risk
EAD_Morigage NaT NaT In Production | Risk
: PD_CRE NaT NaT In Production | Risk
—_ Xe( :u Ive aS O ar Lop_cre Ner NaT in roducion sk R p— —
EAD_CRE NaT NaT In Production |Risk ~
ApCO NaT NaT In Production | Risk
YieldCurvehodel NaT NaT In Production | Pricing
arRM NaT NaT In Production | Treasury
agm CreditLossPro NaT NaT | Developing | Provisior ™
d L Submit
| — i
Date User Type ObjectlD | Action
. . Risk Rating Panel Custom DrilDoun
35 24-Nov-2020 12:37:00 admin Transiton 21/Creates *
36 24-Nov-2020 12:37:00 admin Transiton 22| Created i ([ PR sitetcs
37 24-Nov-2020 12:37:05  admin Model 1) Created
38| 24-Nov-2020 12:37:05 admin ModelUse 1| Created implementation_date . GroupBy:
model_class complexity, materiality
39 24-Nov-2020 12:37:05 admin ModelUse 2| Created o
model_source 2
40| 24-Nou-2020 12:37:05 admin ModelUse 3 Created model_piatiorm
41| 24-Nou-2020 12:37:05 admin Modsl 2| Created validation_fraquency
- - 42| 24-Nou-2020 12:37:05 acmin ModslUse 4 Created last_valigated_by_io '
] 43| 24-Nov-2020 12:37:05 | admin MogelUse 5| Created model_unblessed
under_vraiver
44| 24-Nou-2020 12:37.05 admin ModelUse 6 Created waiver.days_et
45| 24-Nov-2020 12:37.05 aomin Model 3/ Created days_on_walver
46| 24-Nou-2020 12:37.05 aomin ModelUse 7 Created complexy
47| 24-Nov-2020 12:37:05 | admin MocelUse 8 Created :"““5"9‘“
fer
48] 24-Nou-2020 12:37.05 aomin ModelUse 9 Created
. - - risk_score
48] 26-Nov-2020 12:37.05 aomin Model 4/Created risk_rating
] 50| 24-Nov-2020 12:37:05 admin ModelUse 10, Created r
3 y 51/ 24-Nov-2020 12:37:05 acmin MotelUse 11 Created
52| 24-Nov-2020 12:37:05 admin MotelUse 12| Created
N . . . 53| 24-Nov-2020 12:37:05 admin Model 5| Created
54| 24-Nov-2020 12:37.05  admin ModelUse. 13| Created ModcSisics
I I l I I l S al l reVI eW e I IVI ro I l | I I e I I 55 24-Nov-2020 12:37:05 admin ModelUse 14| Created e R ers T o
] 56| 24-Nov-2020 12:37:05 admin ModelUse 15 Created .
57| 24-Nov-2020 12:37:05 admin Modsl 6 Created 1
58| 24-Nov-2020 12:37:05 admin ModslUse 16 Created | i
5am
50| 24-Nov-2020 12:37:05 acmin ModslUse 17 Created
213w vea
. . 60 24-Nov-2020 12:37:05 admin ModelUse 18 Created 4 |
61/ 24-Nov-2020 12:37:05 acmin Model 7| Created
[ | I e a I e 62| 24-Nov-2020 12:37:05 admin ModelUse 19 Created = b
| I I I I l ‘ : I l - = c
“ . T i i A E
LEDGER
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