
Investment Simulation

Observe the chance of achieving any target 
return here.
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in the late 1980s Wall St. financial firms ran 
lengthy simulations of thousands of assets. These 
were stored as Coherent Stochastic  Data for use  
in on-the-fly risk/return analysis of specific 
portfolios and derivatives. The Open SIPMath 3.0 
Standard used in this Web App reduces the 
stochastic data storage requirements by orders of 
magnitude*. 

Start by loading one of the SIPmath files. The App 
expands this to 10,000 trials for each stock, any of 
which may be selected on the right.

Enter Investments starting here,

and read off the Average return here.

*Note for computer nerds: For example, the app is set to run 
10,000 trials, based on JSON SIPmath files of 9k for each set 
of three stock returns. But these same SIPmath files could 
generate up to 100 million trials for a total of 300 million 
numbers expressed in 9k.

If you do not want to generate 
the JavaScript for such Apps 
by hand, ChancePlan.AI can 
automate the procedure. 

https://www.probabilitymanagement.org/sipmath
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