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Why AutoModelR?

. or should | keep my eyes open for the remainder of this talk?

@ The modeling process can be lengthy.

@ A standardized process can be defined.

@ Many steps can be simple in implementation, if not in scope.
°

A standardized report can aid in understanding.

Derek McCrae Norton Automating Business Modeling



Why AutoModelR
What is AutoModelR

Introduction

Modeling Process

Review Review Review Review
\ \ / \ / \ /
/ / N

\ -

\ /

\/

AV

N\

Monitoring and \
maintenance

Data Comparative
Project | Data | exploration ) Firi)
Definiton | Pull and Modeling | o ocement | Deployment
and selection

reduction
AutoModelR

Derek McCrae Norto Automating Business Mod




Introduction

Why AutoModelR
What is AutoModelR

Modeling Process

LReviewJ LReviewJ LRev\ewJ LReviewJ
/ \ / \ / \ /
\ / \ / \ /
./ / \

\
/

N

\

Data Comparative
Project | Data | exploration ) model Monitoring and
Definition | Pul and Modeling | ,gcessment | Deployment | i ointenance /

/
reduction and selection /

/

/

@ Process is standardized in a broad sense.

Derek McCrae Norto Automating Business Model



Introduction Why AutoModelR

What is AutoModelR

Modeling Process

LReviewJ LReviewJ LRev\ewJ LReviewJ
\ / \/ \ v/
\ v/ v/ v/

/ \ / A\

\
Data
Data | exploration

Comparative \
Project ) model Monitoring and
Definiton | Pull and Modeling | o ocement | Deployment )

maintenance /
/

reduction and selection

/
/
/
AutoModelR

@ Process is standardized in a broad sense.

@ Process is followed with or without automation.

Derek McCrae Norton Automating Business Modeling



Introduction Why AutoModelR

What is AutoModelR

Modeling Process

LReviewJ LReviewJ LRev\ewJ LReviewJ
\ / \/ \ v/
\ v/ v/ v/

/ \ / A\

\
Data
Data | exploration

Comparative \
Project ) model Monitoring and
Definiton | Pull and Modeling | o ocement | Deployment )

maintenance /
/

reduction and selection

/
/
/
AutoModelR

@ Process is standardized in a broad sense.
@ Process is followed with or without automation.

@ When 40+ requests are sitting in queue, any savings of time is
greatly appreciated.
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What is AutoModelR?

@ Automation of three standardized tasks.

© Data Exploration and Reduction
@ Modeling
© Model Assesment and Selection

o Most of the focus is on task 1.

@ Tasks 2 and 3 are generally first steps to more involved work.
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@ Drop variables with a high percentage of missing values.
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Drop variables with zero variation.
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Drop variables with zero variation.

Add log transformed variables.
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Data Exploration and Reduction

AutollodelR Specifics Modeling / Model Assesment and Selection

General Steps

@ Drop variables with a high percentage of missing values.

Create indicator variables for presence in variables with a
medium percentage of missing values.

Impute variables with a low percentage of missing values.
Drop variables with zero variation.

Add log transformed variables.

e 6 ¢ o

Conduct basic filter variable selection based on relevance and
redundancy.
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AutollodelR Specifics Modeling / Model Assesment and Selection

General Steps |l

o Create summary tables.
o Create plots. (Thanks to Jim Porzak)

IHG_TOTAL_SHARE [ — Normal  — - - -
MIN MEDIAN MAX MEAN STD DEV
00125 0.4286 1 0.4798 0.3008
N UNIQUE MISSING SKEWNESS KURTOSIS
1000 326 0 0.3837 -1.066

Histogram, Kenrel Density, and Normal Curve.

MI_EMAIL_PREF_VAL_CD

T Label T Frequen Barchart
T 2
2 9 186
3 8 15.7 ]
4 0 I —] ]
5 17 47 [— This Space For Rent
6 1 42 — Apply Inside
7 2 4 (—
8 57 16 ]
9 13 1 u]
10 ** Others (23 Levels) ** 34 c—
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Modeling Goals

@ As yet incomplete.
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Data Exploration and Reduction

AutollodelR Specifics Modeling / Model Assesment and Selection

Modeling Goals

@ As yet incomplete.

@ Create a portfolio of models for particular types of dependent
variables

e Continuous
e Binary Categorical
o Multicategory Categorical
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Summary

@ The initial goal of AutoModelR was to automate as much as
possible of the Exploratory Data Analysis in the modeling
process.
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@ The initial goal of AutoModelR was to automate as much as
possible of the Exploratory Data Analysis in the modeling
process.

e This is achieved with a Sweave document that is intelligent
enough to make choices similar to mine.

@ The goal is now to expand this to include automated initial
modeling and model comparison.
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Summary

@ The initial goal of AutoModelR was to automate as much as
possible of the Exploratory Data Analysis in the modeling
process.

e This is achieved with a Sweave document that is intelligent
enough to make choices similar to mine.

@ The goal is now to expand this to include automated initial
modeling and model comparison.

o Continue to add initial models to be fit.

o Consider a rewrite specifically for time series data.
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