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To Nat10nal Archives and Records Admm1strat1on (NIR) Washington DC 20408 
REQUEST FOR RI.LORDS DISPOSITION AUTHORITY 

Job Number 
NI-543-00-5 
Date ReceivedI From Office of Federal Housing Enterprise Oversight (OFHEO) 
10/29/1999Record Group 543 

Not1ficat1on to Agency2/3 MaJor Subd1v1s1on Office of Risk Analysis and Model Development 

In accordance with the prov1s1ons of 44 U'iC 3303a the 4 Name of Person with Whom to Confer 5 Telephone 
d1spos1t10n request including amendments 1s approved 
except for items that may be mcuked d1spos1t1on not 
approved or withdrawn m column I 0 Alice Gannon, CRM 202-414-3791 
Date Arch1v1st of the U111ted1.>9tes '--....- . 
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6 Agency Certification ~ 
I hereby certify that I am authorized to act for this agency in matters pertaining to the d1spos1t1on < ts records and that the 
records proposed for disposal on the attached page(s) are not now needed for the business ofth1s agency or will not be 
needed after the retent10n periods specified, and that written concurrence from the General Accounting Office, under the 

•is1ons of Title 8 of the GAO Manual for Guidance of Federal Agencies ~ 1s not reqmred, D 1s attached, or D has 

~ requested. ,,. A 
Date Title Records Management Officer 

S•g•1z::Rcp~~•~,t>)1l~1 
8. Uescription of Item and Proposed Disposition 7. Item 9. GRS or 10 Action 

No Superseded Taken 
Job Citation (NARA Use 

Only) 

See attached. 
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• 
Office of Federal Housing Enterprise Oversight (OFHEO) - Record Group 543 ID: 65 

OFHEO Records Management Program: SF115 Data - Electronic Information Systems 

Medium - Group: 

Office of Record: 

System Popular Name: 

NARA Job#: 

EIS 

ORAMD - Office of Risk Analysis and Model Development 

Financial Simulation Model (FSM) 

NI-543-00-05/0 I 

The Fmanc1al S1mulat1on Model (FSM),.wrm~11, tH dc.elor,mcnt, 1s a 
series of mterlockmg computer programs and models that simulate the 
financial performance of the GSEs under varymg economic assumptions 
The FSM 1s used to develop and implement a Stress Test that will set 
quarterly nsk-based capital requirements for the GSEs OFHEO 1s 
currently the ONLY Federal financial regulator statutorily required to 
apply a Stress Test as part of Its capital regulation 

Soft mu c Bispe ,ti.11fherif~•1 

..IAl)ut QispositioR l.11:uth81 it3. 

Data Disposition Authority: 

Output Dispo Authority: 

Doct'n Dispo Authority: 

Software 'fott1I Retention. 0ffe1 1eeo1d ear,) of quarter!) 

System Input: 

System Data: 

System Output/Reports: 

System Documentation: 

Languages SQR, 3 0 7 0 1, C++, 4 0, Perl, 5 0, and SAS, 6 12 Tools· 
Sybase, 11 0 2, Rational Rose, 4 0, Powerbu1lder, 5 0, and Rogue Wave 

branes 

rly GSE data m the database named "Data Warehouse " 

s comprised of models, to be run quarterly, that simulate the 
performanc ofEnterpnse assets and obhgat1ons, simulate cash flows, 
implement ass pt1ons about the GSEs operations, and translate cash 
flows mto pro fo a financial statements The FSM mcludes the 
followmg I) mode o simulate mterest rates relevant to the GSEs' and 
house pnce trends, 2) dels of default and prepayment and loss seventy 
for smgle-fam1ly and mu! family mortgages, which produce simulated 
default rates, loss seventies, d prepayment rates for mortgages with 
common sets of charactenst1cs g , product type, ongmat10n year, region, 
ongmal LTV), 3) simulated cash ws of the GSEs' assets, liab1hties, and 
off-balance sheet obhgations (e g, m gage-backed securities and mterest 
rate swaps), and 4) software that transla s cash flows of each GSE's 
financial instruments and act1v1t1es mto pro orma financial statements 

Quarterly pro forma financial statements, exten ve analytic and diagnostic 
reports, and nsk-based capital requirements, wh1c re used to determine 
the capital adequacy of each GSE quarterly The dat ase, named the Data 
Warehouse, and the Fmancial S1mulat10n Model are the undat10n for the 
development and operat10n of the nsk-based capital stress t 

Formal documentat10n of code for the FSM modules 
(paper) are filed m the FSM file category 

Jnpdt elata i5 scheduled scpatattl1 

SF! 15 

SF! 15 

SF! 15 

NI 543 88 85i'8la Pc1maacat Sf! 15 
shds test and 1e:mlts to l'<l,\:RA m aeeordaHee w111l 3s Gl:=R 1~~8 188 iH S 
, ettr :3C~fllCHt9 nh@fl tH09t reoeHt reesFSs BF@ 7 )'88:FS slil 

MARTY Report- SFJ 15 Data for Electronic Information Systems Alice Gannon, CRM 9/97 4/12/00 

MAR1 Y - Master/isl ofAgency Record TYpes - Microsoft Access97 Page 25 



Office of Federal Housing Enterprise Oversight (OFHEO) - Record Group 543 ID: 65 

OFHEO Records Management Program: SF115 Data - Electronic Information Systems 

\ 
Data Total Retention: 

lb 

It. Doct'n Total Retention: 

lRput data ia 5cheduled separately. 

Nl-543-00-05/0 I b Permanent - SF 115 - Offer record copy of quarterly 
stress test and results to NARA in accordance with 36 CFR 1228 188 in 5-
year segments when most recent records are/2,ears old. 

NI-543-00-05/0 I c Permanent - SFI 15 - onfr"-~cord cop) of quarterly 
s test and results to NARA in accordance with 36 CFR 1228 188 in 5-

ts when most recent records aro/Y.ears old 
d,.0 

Nl-543-00-05/01 manent - SF! 15 - Offer record copy of ijYttl'terl, 

in accordance with 36 CFR 1228 188 in 5-
s ar~years old 

MARTY Report- SFJ 15 Data for Electronic /11formatio11 Systems Alice Gannon, CR!'r/ 9/97 4/12/00 

MARTY - Masterllst ofAgency Record TYpes - Microsoft Access97 Page 26 



• 
Office of Federal Housing Enterprise Oversight (OFHEO) - Record Group 543 ID: 114 

OFHEO Records Management Program: SFl 15 Data - Electronic Information Systems 

Medium - Group: EIS 

Office of Record: ORAMD - Office of Risk Analysis and Model Development 

System Popular Name: FSM Change Tracking System 

NARA Job#: NI-543-00-05/02 

Use and Purpose: Database designed to document and track proposed and actual changes to 
the Financial S1mulat10n Model 

System Software: 

System Input: 

System Data: 

System Output/Reports: 

System Documentation: 

Microsoft ACCESS 97 for Wmdows 98 

E-mail messages or completed WORD data entry sheets 

The database describes the IOER - CAt10n, type, and reason for the change, 
as well as the names of the person proposing the change, the person 
responsible to make the changes, and the modules affected 

Electronic reports mcludmg the "FSM Change Tracking Report," "Most 
Recent FSM Changes," "Future FSM Changes," "Changes Which Missed 
Date," and "Completed FSM Changes to Date Paper copies of reports are 
kept for 1-2 months only 

User Manual which includes paper copies of the data entry form, and 
samples of each report, as well as 1-2 months of recent reports Access 
Database documentat10n 

111
~li SF 1/S:-

Input Disposition Authority: 'ftresc papct docu111cnts atQ.3Cltedttled scpMetel::, 

Data Disposition Authority: 

Output Dispo Authority: 

SFI15 ~ 
J,- //S-

ttrcsc papct docu111C11ts ate sclttdalcd scpatatcly. 

Doct'n Dispo Authority: SFI 15 

Soft .. ere Total R.eteatioa1 

lapwt Tetel R.etHtiea1 

"-. 1).,/ Data Total Retention: 

J.. .J,.r Output Total Retention: 

J.. ~ Doct'n Total Retention: 

Telflperef)' Sf 11 S 819pe90 of ~.~ftl'O-ttfter aftt!Hfligl'ftHOH of ettl'!'eftt 
-lm8~6t9Fll,81 sale, BF wh@R SYperseeeEI Bf el;,se~-

~ll i1A 00 0i<0Ja Telflper&Py SFI Ii Qelefe er deofr@s eleo~1e1110 

NI-543-00-05/02b Temporary - SF 115 - Retam system data as long as the 
data 1s required to conduct agency busmess 

NI-543-00-05/02c Temporary - SF 115 - Retain reports data as long as the 
data is required to conduct agency busmess 

NI-543-00-05/02d Temporary - SFI 15 - Destroy or delete when 
superseded or obsolete, upon authonzed delet10n of the related master file 
or database, or upon the destruct10n of the output of the system if the 
output 1s needed to protect legal nghts, whichever 1s latest 

MARTY Report- SFJ 15 Data for Electronic Information Systems Alice Gannon, CRM 9197 4/12/00 

MARTY - Masterhst ofAgency Record TYpes - Microsoft Access97 Page 27 
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• 
Office of Federal Housing Enterprise Oversight (OFHEO) - Record Group 543 ID: 119 

OFHEO Records Management Program: SF115 Data - Electronic Information Systems 

Medium - Group: EIS 

Office of Record: ORAMD - Office of Risk Analysis and Model Development 

System Popular Name: NPR2 Requests System 

NARA Job#: NI-543-00-05/03 

Use and Purpose: Database designed to document and track technical mformat1on requests 
related to OFHEO's proposed Risk-Based Capital Regulallon and Fmancial 
S1mulat10n Model 

System Software: 

System Input: 

System Data: 

System Output/Reports: 

System Documentation: 

Microsoft ACCESS 97 for Wmdows 98 

E-mail messages or mcommg letters requestmg mformat10n Paper records 
are kept on paper and are scheduled separately 

The database describes the request and response m terms of the requestmg 
agency, requestor name and phone number, request topic, OFHEO contact, 
OFHEO reviewer, request detail, act10ns taken, projected completion date, 
response delivery date delivery confirmation, the product/and medium of 
the response the and the paper file number for the request/response. The 
database also mcludes a field for what informat10n needs to be placed on 
the web 

System reports mclude summaries of requests received and status of 
response act10ns Paper records of the actual responses are scheduled 
separately 

None at this time 

SortwaI e fJispu Au tho, ity. SF! 15 

Input Disposition Authority: SFI I5 Paper documents (technical mformat10n requests) are scheduled 
separately 

Data Disposition Authority: SFI 15 

Output Dispo Authority: SF 115 Paper documents (technical mformat10n responses) are scheduled 
separately 

Doct'n Dispo Authority: SFI 15 

Soft,,a,c Total Retentisn. 

Input Total Retention: 

Data Total Retention: 

Output Total Retention: 

Doct'n Total Retention: 

TemJltlfftl') SF 11 S Bl9Jltl9e ef 96ft .. are after-tlttt!Hmg,rai1'6fl-Of-ettrre 
ana hwte1tcetl data, 01 nhcn :,upcrscdcd 01 obsolete== 

NI-543-00-05/0Ja Temporary - SFI 15 - Delete or destroy electronic 
documents (e-mail messages) when data is captured and when a paper 
record copy 1s created and captured mto the Official File 

NI-543-00-05/03b Temporary - SFI 15 - Retam system data as long as the 
data 1s required to conduct agency business 

Nl-543-00-05/03c Temporary - SFI 15 - Retam reports data as long as the 
data 1s required to conduct agency business 

NI-543-00-05/0Jd Temporary - SFI 15 - Delete or destroy when 
superseded or obsolete, upon authorized delellon of the related master file 
or database, or upon destrucllon of the output of the system 1f the output 1s 
needed to protect legal rights, whichever 1s latest 

MARTY Report-SF115 Data/or Electronic Information Systems Alice Gannon, CRM 9/97 4112100 

MARTY - Master/is/ ofAgency Record TYpes - Microsoft Access97 Page 28 



• • 
Office ofFederal Housing Enterprise Oversight (OFHEO) ID 87 

OFHEO Records Management Program: Records Rete11tio11 Schedule - Paper Records Series 

Office ofRecord ORA MD - Office of Risk Analysis and Model Development 

Record Series Name Capital Classification Letters 

Medium - Group Paper 

NARA Joh#: NI-543-00-05/04 

File Pla11 Category Name Capital Class1ficat10n Letters Files 

Use and Purpose Record copies of the letters from OFHEO to Fannie Mae and Freddie Mac and the 
apphcable Congressional oversight committees stating OFHEO's quarterly 
determination of the adequacy of the capital levels of the enterprises in accordance 
with the capital class1ficat10ns established under 12 USC 4614 1364 OFHEO 
makes capital class1ficat10n determinations quarterly, in accordance with the 
statute, and has "prompt corrective action" authority 1f one of the GS Es ts classified 
other than "adequately capitalized " 

Filing lnstr11ctions File chronolog1cally by date 

Volume I file drawer - m bmders 

Volume Growth 6" per year 

Total Retention: Yeanlfa•eut NI-543-00-05/04a Permanent Records Break paper files annually Transfer to 
offs1te storage m 10 years, or when volume \\arrants Offer to NARA m 10-year 
segments when most recent records in the transferring segment are 30 years old 
NI-543-00-05/04b Temporary Records After paper record copy capture, delete 
all copies of electronic source records, e,cept the one copy retained as a template 
for updating or rev1s10n 

Disposition Authority SF 115 

/f110Dfap0Auth SF115 

MARTY Report- GRSISFl 15 Data- Paper Records Alice Ga1111011, CR/'rl 9197 4/12/00 

,\f-JRTl' - A/a:,te, h,1 of -lgenc_v Reco1 d Tl pes - ,\f1u osofl .1ccess 9 7 Page 62 



• • 
Office ofFederal Housing Enterprise Oversight (OFHEO) ID 85 

OFHEO Records ftfanagemeut Program: Records Retention Schedule - Paper Records Series 

Office ofRecord ORAMD - Office of Risk Analysis and Model Development 

Record Series Name Chron Files - Fannie Mae and Freddie Mac 

Medium - Group Paper 

N4R4 Joh#: NI-543-00-05/05 

File Plan Category Name Fannie Mae Chron File, and Freddie Mac Chron File 

Ule and Purpo~e These three separate chron files con tam copies of substantive documents sent to 
and/or received from Fannie Mae and Freddie Mac The files are set up as follows 
"From Fannie Mae," "From Freddie Mac," and "To Fannie Mae and Freddie Mac " 

Filing Instructions File chronolog1cally by date into ellher the Fannie Mae or the Freddie Mac file 

Volume 4 file drawers 

Volume Growth Unknown at this time 

Total Retention: Yean/Event NI-543-00-05/0Sa Temporary Records Transfer to offs1te storage m 5-year 
segments when most recent records m the transferring segment are IO years old, or 
when volume warrants Destroy m 5-year segments when most recent records in 
the segment to be destroyed ar ) ears old NI-543-00-05/05b Temporary 
Records After paper record c capture, delete all copies of electronic source 
records, e,cept the one copy tamed as a template for updating or rev1s1on 

Disposition Authority 

If 110 Dispo Auth 
sF11S 

SFll5 

~-~u~~s ~~:~P,t'.~ 
~~v ~ r~· 
1#~ ~ 

(, /is- /oo 

MARTY Report- GRS/SFI 15 Data - Paper Record~ Alice Gannon, CRM 9197 41/2/00 

MARTY - !vfaster/Jst ofAgency Record T'fpes - Microsoft Access 97 Page 63 



•
Office ofFederal Housing Enterprise Oversight (OFHEO) ID 84 

OFHEO Records Ma11age111e111 Program: Records Retentio11 Schedule - Paper Records Serles 

Office ofRecord 

Record Serle.r Nnme 

Medium - Gro11p 

NARA Job#: 

File Plan Category Nnme 

Use mu/ Purpose 

Filiug /111tructio11s 

Volume 

Volume Grow//, 

Totnl Rete11tio11: Ye11n/£vc11/ 

G C 

D/,\pos/1/011 AM/101 lty 

If110 Dispo ,1111/t 

ORAMD • Oflice of Risk Analysis and Model Date: 8/20/1999 
Development 

Research Papers and Authorizations 

Paper 

Nl-543-00-05/06 

Research Papers and Authorizations 

Research papers NOT directly related to the Stress Test. OFHEO's research 
activities provide the basis for the development of risk-based capital standards for 
the Enterprises, and serve to enhance OFHEO's understanding of the operations 
and risks of the Enterprises and the markets within which they operate This tile 
category covers a range of topics such as mortgage performance, credit-scoring, 
and affordable housing goals. Some of the research papers are extensions of prior 
research papers in the form of updates or further explorations ofan aspect of the 
prior research. 

File chronologically by date 

6" 

Unknown at this time 

Nl-543-00-0S/06a Permanent Records Those research papers of direct and 
continuing rch:vancc to the financial safety and soundness of the secondary 
mortgage market. Transfc:r paper copies of research documents, selected for their 
high n:scarch value, to the o/Tsitc storage in 10 years, or when volume warrants. 
Offer to NARA in 10-ycar segments when most recent records in the transfcrrini;: 
segment arc 30 years old Nl-54J-00-05/06b: Temporary Records. Those 
documents determined not to have permanent value because the knowledge ha~ 
been superseded or the subject matter and methodologies described have been 
ovcrtJkcn by technology. Destroy research document not selected for permanent 
retention IO yc11rs nficr publication Nl-543-00-05/06c: Temporary Records. 
Aller p,1pcr n:cord copy capture, delete nil copies of electronic source records, 
except the one copy retarncd as 11 template for updating or revision. 

sr11s 

SFI 15 

MARTY Report- GRSISFJ I5 Dain - Paper Recortl~ Allee Gmmo11, CRM 9/97 10//6/200/ 

MARTY- Masterltst ofAgency Ueco, d TYpes - M1c1 osojl Access 97 Page 64 



• • 
Office ofFederal Housing Enterprise Oversight (OFHEO) ID 135 

OFHEO Records Management Program: Records Retention Schedule - Paper Records Series 

Office ofRecord ORAMD - Office of Risk Analysts and Model Development 

Record Series Name ORAMD Subject Files 

Medium - Group Paper 

NARA Job#: NI-543-00-05/07 

File Plan Category Name ORAMD Subject Files 

Use and Purpose Substantive records related to the adm1mstrat10n, orgamzat10n, poltc1es, and 
funct10ns of ORAMD Thts file includes documentation of dec1s10ns, meetings, 
and other high-level act1v1t1es ofORAMD as well as ofOFHEO as a whole when 
the documents have been created or received in the development and/or analysts of 
policy Thts file does NOT include personal documentary matenals of the 
Associate Dtrector ofORAMD or ofan) staff member ofORAMD 

Filing lnstructions Ftle alphabetically by subject name, then chronologically by date 

Volume IO file drawers 

Volume Growth 1-1/2 file drawers per year 

Total Retelllion: Years/Event Nl-543-00-05/07a Permanent records - Those records that warrant permanent 
retent10 Break paper files annually Transfer to offs1te storage in IO years, or 
when vo ume warrants Offer to NARA in I 0-year segments when most recent 
records in the transferring segment are 30 years old Nl-543-00-05/07b 
Temporary Records Those records that do not warrant permanent retention 
Destroy when five years old, or sooner tf no longer needed for business NI-543-
00-05/07c Temporary Records After paper record copy capture, delete all copies ? C. of electronic source records except the one copy retained as a template for 
updating or rev1s10n 

Disposition Authority SF 115 

If 110 Dis po Auth SF 115 

because they document the history, m1ss1on, or funct10n of the agency or have contmumg relevance to the 
secondary mortgage market. 

MARTY Report- GRSISFI I 5 Data - Paper Records Alice Gannon, CRM 9/97 4/12/00 

MART> - Alaster/1st of.,Jgency Record T>pes - Microsoft Access 97 Page 65 



• •· 
Office ofFederal Housing Enterprise Oversight (OFHEO) ID 131 

OFHEO Records Nlanagement Program: Records Retention Schedule - Paper Records Series 

Office ofRecord ORAMD - Office of Risk. Anal)'SIS and Model Development 

Record Series Name Stress Test/Financial Simulation Model File 

Medium - Group Paper 

NARA Job#: NI-543-00-05/08 

File Plan Category Name Stress Test/Financial S1mulat1on Model File 

Use and Purpose A case file of substantive documents created to support the design, development, 
review, and approval of the Stress Test and the Financial S1mula11on Model FIie 
The file includes the official copies of\\ ork. products related to the Stress Test and 
the Financial S1mulat1on Model Types of documents include technical 
documentat10n of the design and development of the Reporting and Dec1s1ons 
Module, technical documentation for all other modules, verificallon testing for 
three modules, and work products related to the development of the Stress Test and 
the Financial S1mulat10n Model OFHEO 1s currently the only Federal financial 
regulator statutonly reqmred to apply a stress test as part of its capital regulallon 
OFHEO's Stress Test, currently under development, must evaluate the capital 
adequacy of each GSE quarter!) 

Filing Instructions FIie alphabetically into the subJect category, then chronologically by date 

Volume 

Volume Growth 

Total Retention: Years/Ei•ent 

Dilposition Alllhori(v 

15 file drawers 

Unknown at this t1m&_ ,1,., t,1v( 
r_F~ 

Nl-543-00-05/08a Tefflp@Fei;:· Records Break. Files annually \'recd ammally 
Retain in OFHEO storage for the hfel1fflo oflRi! Gflflhwabl@ GSE, oc 118 s11ccessocs l
aHElioF ess1g~ NJ-543-00-05/08b Temporary Records After paper record copy 
capture, delete all copies of electronic source records, except the copy retained as a 
template for updating or rev1s10n 

SFIIS ~17 1~d-
lfnoDfapoA11th SFI 15 ~~ 'f"() t-J ,4/2/J 

u/--y-~~ 

~~~ 
~ 

-~ 
1./11/0°. 

MARTY Report- GRSISFI 15 Data - Paper Records Alice Ga11no11, CRM 9/97 4/12/00 

M.J.JU} - Master/1st of.J.gency Reco1d Tipes - Ahcrosofl Access 97 Page 66 




