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The business problem involves stakeholders

01
Allows investors and 
shareholders to invest 
money wisely

03
Enables regulatory 
bodies to maintain 
stability in the 
financial market

04
Customers are 
affected by the market 
condition of these 
large institutions 

02
Allows the business to 
understand which 
factors are important 



ADVANCED 
ANALYTICS

Offers 
sophisticated data 

mining and 
predictive 
modeling

01

CUSTOMIZABLE 
WORKFLOWS

Enables tailored 
analytical 
processes

02

SCALABILITY

Efficiently handles 
large datasets

03

THE TOOL - SAS EM



SEMMA METHODOLOGY

EDA

Step 1

MODELLING

Step 3

A/B Testing
& Hyperparameter tuning
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ASSESS

Step 4

MODIFY
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FINAL MODEL - SAS EM



DATA FLOW FOR REGRESSION NODES

Transform

HP
Regression

Poly
Regression

Transform

Configured for main effect 
modeling without interaction 
terms, focusing on individual 

variable impacts.

Filter

Std. Dev. from the Mean
Filters out variables with more 

than 1% missing values and rare 
categories occurring less than 15 

times.

Log 10
Applies a log base 10 

transformation and normalization 
to variables, adjusting for scale 

and distribution.

Set for quadratic modeling, 
incorporating both linear and 

square terms of variables.



DATA FLOW FOR NEURAL NETWORK NODE

Transform Neural
NetworkTransformFilter

Std. Dev. from the Mean
Filters out variables with more 

than 1% missing values and rare 
categories occurring less than 15 

times.

Neural Network
Apply complex, non-linear 

modeling to data for intricate 
pattern recognition.

4 hidden units and 200 
iterations

Log 10
Applies a log base 10 

transformation and normalization 
to variables, adjusting for scale 

and distribution.



DATA FLOW FOR GRADIENT BOOSTING NODE

Transform Gradient
BoostingTransformFilter

Setting: None Transform: None Gradient Boosting
Enhance predictive accuracy by 

sequentially building and 
combining weak models.



MODEL COMPARISON



FINAL MODEL

Transfor
m

HP
Regression

Poly
Regression

TransformFilter

Transfor
m

Gradient
BoostingTransformFilter

Transfor
m

Neural
NetworkTransformFilter

Ensemble

Ensemble
Combine multiple models to 

improve prediction robustness 
and accuracy.



MODEL COMPARISON (WITH ENSEMBLE)



INTERPRETABILITY AND LEARNINGS

1. LG10_Attr18 (Gross profit / 
Total assets):
   - Coefficient: -2778.73
   - P-value: <.0001

2. LG10_Attr1*LG10_Attr19 
(Net profit / Total assets and 
Gross profit / Sales):
   - Coefficient: -9641.38
   - P-value: <.0001



OTHER MODEL & DRAWBACK

Drawbacks: Complexity, Interpretability, hyperparameter tuning difficulty, computationally intensive, 
increased risk of model drift



CONCLUSION

● SEMMA Methodology

● ROC across Train, Validation and Test Data

● Interpretability vs Complexity

● Hyperparameter Tuning

THANK YOU
Why did the analyst break up with SAS 
Enterprise Miner?

Because every time they tried to get closer, it 
just kept saying "I think we need more time!"



PROPERTIES - Regressions



PROPERTIES - Neural Networks



PROPERTIES - Gradient Boosting


