PREPA Ex. 5.27

Predictions on the 425 Observation Dataset
Based on the Scenario 1 Classification Tree
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DSCR>=1.57
Root Node
Ye!
No Node 2
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Days Liquidity > =185

HY 0 out of 10
BBB 0 out of 25
A 46 out of 195
AA 110 out of 195

HY 1 out of 10
BBB 5 out of 25
A 99 out of 195
AA 74 out of 195

FOCR >=0.94

HY 3 out of 10
BBB 18 out of 25
A 44 out of 195
AA 9 out of 195

HY 6 out of 10
BBB 2 out of 25
A 6 out of 195
AA 2 out of 195
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