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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: 

NARAJob#: 

System Input: 

System Data: 

System OutputlReports: 

System Documentation: 

Sofh.31 e Bisl'8 Allth8FitYI 

Data Disposition Authority: 

Output Dispo Authority: 

Doct'n Dispo Authority: 

Softwar e 'f'ot,,1 Retention. 

EIS 

ORAMD - Office of RIsk Analysis and Model Development 

Financial Simulation Model (FSM) 

NI-543-00-05/0 I 

The Fmancial Simulation Model (FSM), oIOWFf@HtI, IH tic; e1o!,l11ent, ISa 
senes of mterlocking computer programs and models that simulate the 
financial performance of the GSEs under varying economic assumptions 
The FSM IS used to develop and Implement a Stress Test that will set 
quarterly risk-based capital requirements for the GSEs OFHEO IS 
currently the ONLY Federal financial regulator statutorily required to 
apply a Stress Test as part of Its capital regulation 

Languages SQR,3 070 I, C++, 4 0, Perl, 5 0, and SAS, 612 Tools-
Sybase, II 02, Rational Rose, 4 0, Powerbuilder, 5 0, and Rogue Wave 

branes 

Qua rly GSE data m the database named "Data Warehouse" 

s comprised of models, to be run quarterly, that simulate the 
performanc of Enterprise assets and obligatrons, SImulate cash flows, 
implement ass ptions about the GSEs operations, and translate cash 
flows mto pro fo a financial statements The FSM includes the 
following I) mode 0 SImulate Interest rates relevant to the GSEs' and 
house price trends, 2) dels of default and prepayment and loss seventy 
for single-farmly and mul family mortgages, which produce SImulated 
default rates, loss seventies, d prepayment rates for mortgages with 
common sets of charactenstics g , product type, onginatron year, region, 
origmal LTV), 3) SImulated cash ws of the GSEs' assets, habilities, and 
off-balance sheet obligations (e g ,m gage-backed securities and interest 
rate swaps), and 4) software that transla s cash flows of each GSE's 
financial instruments and activities Into pro orma financial statements 

Quarterly pro forma financial statements, exten ve analytic and diagnostic 
reports, and risk-based capital requirements, wluc re used to determine 
the capital adequacy of each GSE quarterly The dat ase, named the Data 
Warehouse, and the Fmancial Snnulation Model are the undation for the 
development and operation of the risk-based capital stress t 

Formal documentation of code for the FSM modules 
(paper) are filed In the FSM file category 

Irtf'ttt eata i3 scheduled scpatdtcl1 

SFI15 

SFI15 

SFI15 

til 543 88 85/8Ia PClIliaiieiit SFlI5 OWeI Iceo Ia eo!" of qtlal'terl, 
stIess test ana le3t1lt3 to NAfiA II'laeeoraaHee WitH 36 CPR l~~& 1&&iH S 
,een segme.'lt3 "heft fti89t '88@ftt ressFss 8r8 7 Y88:FS 81i1 
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Office of Federal Housing Enterprise Oversight (OFHEO) - Record Group 543 ID: 65 

OFHEO Records Management Program: SFl15 Data - Electronic Information Systems 

\ 
Data Total Retention:	 NI -543-00-05/0 I b Permanent - SF lIS - 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 arel1ears old. 

Ib NI-543-00-05/0 I c Permanent - SF lIS - Oftfr-~cord COP) of quarterly 
s test and results to NARA in accordance with 36 CFR 1228 188 in 5-

ts when most recent records af(~1 years old
~O 

Doct'n Total Retention: NI-543-00-05/01 manent - SFI15 - Offer record copy of '!Y8Herl, 
in accordance with 36 CFR 1228 188 in 5-

s aro/fyears old 

MARTY Report - SFl15 Data for Electronic Information Systems Alice Gannon, CRlrl 9/97 4/12/00
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Office of Federal Housing Enterprise Oversight (OFHEO) - Record Group 543 ID: 114 

OFHEO Records Management Program: SFl15 Data - Electronic Information Systems 

Medium - Group: 

Office of Record: 

System Popular Name: 

NARAJob#: 

Use and Purpose: 

System Software: 

System Input: 

System Data: 

System OutputlReports: 

System Documentation: 

Input Disposition Authority: 

Data Disposition Authority: 

Output Dispo Authority: 

Doct'n Dispo Authority: 

Seft .. ftFe Tatftl ReteRtiaRI 

" ()J Data Total Retention: 

J.. .l.r Output Total Retention: 

J.. (; Doct'n Total Retention: 

EIS 

ORAMD - Office of Risk Analysis and Model Development 

FSM Change Tracking System 

NI-543-00-05/02 

Database designed to document and track proposed and actual changes to 
the FInancial Stmulation Model 

Microsoft ACCESS 97 for WIndows 98 

Esmarl messages or completed WORD data entry sheets 

The database descnbes the IOER - CAtion, 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 mcluding 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 documentation 

itflli sF 11S:-
'flits, papel dOcUiiicnts atQ.3cltedt11ed sel'Mtttel) 

SFI15 ~J,- ns: 
tirlsc papei dOCdiiiCiits aie scliCdulcd sCpututclj. 

SFI15 

Telfl~Bfftl?' Sf II S 013~B3e et: sefh~ftI'&-ftilef ti!ttlHfligl'ftt1sH sf etll'!'eHt 
rlH*I~!it9l'1ssl asls, SF ""'HeR By~eF5eeeEi Sf et;,seJ.et_ 

~JI §4A QQQ§'Q1il Telfl~8ra"y Sfll§ Oelete 8F 888tF8) 818t!tHlhlt! 

NI-543-00-05/02b Temporary - SF 115 - Retain system data as long as the 
data IS required to conduct agency business 

NI-543-00-05/02c Temporary - SFI15 - Retain reports data as long as the 
data is required to conduct agency business 

NI-543-00-05/02d Temporary - SF 115 - Destroy or delete when 
superseded or obsolete, upon authorized deletion of the related master file 
or database, or upon the destruction of the output of the system if the 
output IS needed to protect legal nghts, whichever IS latest 

MARTY Report - SFl15 Datafor Electronic Information Systems Alice Gannon, CRM 9/97 4/12/00
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Office of Federal Housing Enterprise Oversight (OFHEO) - Record Group 543 In: 119 

OFHEO Records Management Program: SF115 Data - Electronic Information Systems 

Medium - Group: 

Office of Record: 

System Popular Name: 

NARAJob#: 

Use and Purpose: 

System Software: 

System Input: 

System Data: 

System OutputJReports: 

System Documentation: 

'Sanwa. e fJispo Autliul it}. 

Input Disposition Authority: 

Data Disposition Authority: 

Output Dispo Authority: 

Doct'n Dispo Authority: 

SOft••AI' Total Retenti6n. 

Input Total Retention: 

Data Total Retention: 

Output Total Retention: 

Doct'n Total Retention: 

EIS 

ORAMD - Office of Risk Analysis and Model Development 

NPR2 Requests System 

NI-543-00-05/03 

Database designed to document and track technical mformation requests 
related to OFHEO's proposed Risk-Based Capital Regulation and Financial 
Simulation Model 

Microsoft ACCESS 97 for Windows 98 

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

The database describes the request and response in terms of the requestmg 
agency, requestor name and phone number, request topic, OFHEO contact, 
OFHEO reviewer, request detail, actions taken, projected completion date, 
response dehvery date dehvery conflrmatron, the product/and medium of 
the response the and the paper file number for the request/response. The 
database also includes a field for what informanon needs to be placed on 
the web 

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

None at this time 

SFI15 

SFII5 Paper documents (technical information requests) are scheduled 
separately 

SFII5 

SF 115 Paper documents (technical mformation responses) are scheduled 
separately 

SFII5 

Temf'sre" SF II S Qlsf'sse sf sea" eree~M!HmgffIi~ 
aru·1hlst6Ilefti data; 61 hitCh 3UpCiscdcd Oi obsolete-

NI-543-00-05/03a Temporary - SFI15 - Delete or destroy electronic 
documents (e-mail messages) when data is captured and when a paper 
record copy IS created and captured into the Official File 

NI-543-00-05/03b Temporary - SFI15 - Retain system data as long as the 
data IS required to conduct agency business 

NI-543-00-05/03c Temporary - SFI15 - Retain reports data as long as the 
data IS required to conduct agency business 

NI-543-00-05/03d Temporary - SFII5 - Delete or destroy when 
superseded or obsolete, upon authorized deletion ofthe related master file 
or database, or upon destruction of the output of the system If the output IS 
needed to protect legal rights, whichever ISlatest 

MARTY Report - SF115 Datafor Electronic Information Systems Alice Gannon, CRM 9/97 4/12/00
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Office of Federal Housing Enterprise Oversight (OFHEO) ID 87 

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

Office of Record 

Record Series Name 

Medium - Group 

NARA loh#: 

File Plan Category Name 

Use and Purpose 

Filing Instructions 

Volume 

Volume Growth 

Total Retention: Years/Event 

Disposition Authority 

If no Dispo Auth 

ORAMD - Office of RIsk Analysis and Model Development 

Capital Classification Letters 

Paper 

NI-543-00-05/04 

Capital Classification Letters FIles 

Record copres of the letters from OFHEO to Fannie Mae and Freddie Mac and the 
applicable Congressional oversight committees stating OFHEO's quarterly 
determmation of the adequacy of the capual levels of the enterpnses In accordance 
with the capital classificauons established under 12 USC 4614 1364 OFHEO 
makes capital classificatron deterrrunations quarterly, In accordance wrth the 
statute, and has "prompt corrective action" authonty If one of the GSEs IS classified 
other than "adequately capitalrzed " 

FIle chronologrcally by date 

I file drawer - In bmders 

6" per year 

NI-543-00-05/04a Permanent Records Break paper files annually Transfer to 
off site storage In 10 years, or when volume warrants Offer to NARA In 10-year 
segments when most recent records In the transfernng segment are 30 years old 
NI-543-00-05/04b Temporary Records After paper record copy capture, delete 
all copres of electronic source records, except the one copy retamed as a template 
for updating or reVISIOn 

SF 115 

SFI15 

MARTY Report - GRS/SFl J 5 Data - Paper Records Alice Gannon, CRiH 9/97 
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Office of Federal HOI/sing Enterprise Oversight (OFHEO) ID 85 

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

Office of Record 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 

Use and Purpose 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 chronologically by date mto either the Fannie Mae or the Freddie Mac file 

Volume 4 file drawers 

Volume Growth Unknown at this time 

If no Dispo Auth 

Total Retention: Years/Event 

Disposition Authority 

NI-543-00-05/05a Temporary Records Transfer to off site storage in 5-year 
segments when most recent records in the transfernng segment are \0 years old, or 
when volume warrants Destroy in 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 electroruc source 
records, except the one copy tamed as a template for updating or reVISIOn 

::::: ;;:;:::~
1#~ ~ (,/ltS Iv 0 

4112100 

MARTY - Masterlist of Agency Record Ttpes - Microsoft Access 97 Page 63 
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Office of Federal Housing Enterprise Oversight (OFHEO) ID 84 

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

Office of Record 

Record Serles Name 

Medium - Group 

NARA Job#: 

File Plan Category Name 

Usc ami Purpose 

Filillg Instructions 

Volume 

VOIIIIII/! Growth 

Total Retention: Years/Event 

G c 

Dlsposltlon A Uf/101 II)' 

If no Dispo Autl: 

ORAMD - Office of Risk Analysis and Model Date: 8/20/1999 
Development 

Research Papers and Authorizations 

Paper 

NI-S43-00-0S/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 of an aspect of the 
prior research. 

File chronologically by date 

6" 

Unknown at this time 

NI-S43-00-0SI06a Permanent Records Those research papers of direct and 
continuing relevance to the financial safety and soundness of the secondary 
mortgage market. Transfer paper copies of research documents, selected for their 
high research value, 10 the o/Tsite storage in 10 years, or when volume warrants. 
Offer to NARA in 10-year segments when most recent records in the transferrin,;: 
segment nrc 30 years old NI-S43-00-0SI06b: Temporary Records. Those 
documents determined not to have permanent value because the knowledge has 
been superseded or the subject matter and methodologies described have been 
overtaken by technology. Destroy research document not selected for permanent 
retention 10 years after publication NI-S43-00-0SI06c: Temporary Records. 
Aller paper record copy capture, delete lilt COplCS of electronic source records, 
except the one copy rctamcd as 11 template for updating or revision. 

sri IS 

SFIIS 

MARTY Report- GRSISFJ 15 Duta - Paper Records Allee Gannon, CRM 9/97 
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Office of Federal Housing Enterprise Oversight (OFHEO) ID 135 

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

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

Record Series Name ORAMD Subject Files 

Medium - Group	 Paper 

NARA Job#: NI-543-00-05107 

File Ploll Category	 Name ORAMD Subject Files 

Use ami Purpose	 Substantive records related to the adrrurustrauon, orgaruzation, pohcies, and 
functions of ORAMD This file Includes documentation of decisions, meetings, 
and other high-level activities of ORAMD as well as of OFHEO as a whole when 
the documents have been created or received In the development and/or analysis of 
policy This file does NOT Include personal documentary matenals of the 
ASSOCiateDirector of ORAMD or of an) staff member of ORAMD 

Filing Instructions File alphabetically by subject name, then chronologically by date 

Volume 10 file drawers 

Volume Growth 1-1/2 file drawers per year 

7k-

Total Retention: Years/Event NI-543-00-05/07a Permanent records - Those records that warrant permanent 
retentlO Break paper files annually Transfer to off site storage In 10 years, or 
when vo ume warrants Offer to NARA In IO-year segments when most recent 
records In the transfernng segment are 30 years old NI-543-00-05/07b 
Temporary Records Those records that do not warrant permanent retention 
Destroy when five years old, or sooner If no longer needed for business NI-543-
00-05107c Temporary Records After paper record copy capture, delete all copies 1c. of electronic source records except the one copy retained as a template for 
updating or reVISIOn 

Disposition Authority SF 115 

If 110 Dlspo Alit"	 SF 115 

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

MARTY Report - GRS/SFl /5 Data - Paper Records Alice Gannon, CRM 9/97 4//2/00
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Office of Federal Housing Enterprise Oversight (OFHEO) ID 131 

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

•
 
Office of Record	 ORAMD - Office of RIsk. Analysis 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 Srmulation Model FIle 

Use ami Purpose	 A case file of substanuve documents created to support the design, development, 
review, and approval of the Stress Test and the Fmancial Sirnulanon Model FIle 
The file Includes the official copies of work products related to the Stress Test and 
the Financial Simulation Model Types of documents Include technical 
documentation of the design and development of the Reportmg and Decrsions 
Module, techrucal documentation for all other modules, verification testmg for 
three modules, and work products related to the development of the Stress Test and 
the Fmancial Srmulation Model OFHEO IS currently the only Federal financral 
regulator statutorily required to apply a stress test as part of ItS capital regulation 
OFHEO's Stress Test, currently under development, must evaluate the capital 
adequacy of each GSE quarterly 

Filing Instructions FIle alphabetically Into the subject category, then chronologically by date 

Volume 15 file drawers 

Volume Growth Unknown at this tIm&. 11 ,., t",'(
rJ-~ 

Total Retention: Years/Event NI-543-00-05/08a Tefflf!8F8t:' Records Break. FIles annually Vrccd d1l1idall, 

Retam In OFHEO storage for the hfetlffl8 8ftlu.l Sl1l1h•s91@ GSIi:, or Its successors 1 
aHS,'8f 8SSlg,*, NI-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 updatmg or revision 

Disposition Authority SFII5	 ;"'p 1~ ~ 
If no Dispo A utlt	 SFI15 ~~ 1'() t-Jl,/l/} 

~~~ =.«: ~ 
.~ 

(./1'1/00-

4/12/00MARTY Report - GRS/SFlI5 Data - Paper Records Alice Gannon, CRM 9/97 
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