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MopenuposaHue Pucka Metogom MoHTte-Kapno

38 Bupos PacnpeaeneHuin BepoatHocTeii ¢ yaobHbim B pabote nHtepdaiicom.
Hausbicwasn CkopocTb MogenvupoBaHua (TbICAYM UCNbITAHWUIT 32 HECKONIbKO CEKYHA) €O
BctpoeHHbiMm Mopgynem Ctatuctuueckoro AHanamsa n Otuéramm, AuctpubyTMBHbIMM
Koppenauuamm co KonynapHbimu CBaskamu (HopmanbHbiia, T, KBasMHOpManbHblif),
MHoxecTBeHHble eHepaTopbl CayvanHbix Yucen, YceueHue, lononHUTENbHbIE
MapameTpbl, BoamoxkHocTn Cuennenua AanHbix. Risk Simulator ¢yHKkumnoHupyert B Excel,
n coemectumbl ¢ Windows 7/Vista/XP ¢ Excel 2010/2007/2003 n MAC

AHanntnyeckme UHCTpymeHTbl

CamoHacTpoiKa, CermeHTauma N'pynn, Bceo6bemniowme OTUéTbI, IKCTPAKUUA [aHHbIX,
Mmnopt [aHHbiX, AnarHocTuKa [laHHbiX (NpoBepAeT Ha KauecTBO AaHHbIX, BKAOYan
reTepockefacTMBHOCTb, MY/IbTUKO/IZIMHEAPHOCTb, HEIMHEMHOCTb, abBHOpManbHOCTH,
aBTOKOppenauuio, U MHoroe apyroe), AuctpubytusHbie HanoxkeHusa, AnctpubyTuBHbie
BeposatHoctu (PDF, CDF, ICDF), UcnbiTaHne MMnotesbl, OBepaeitHble Auarpammbl, AHanus
yyBcTBUTENbHOCTU, AHanu3 CueHapues, CtatucTuyeckasa AHaNUTUKA, Ailmarpammbl
TopHapgo n MayTuHbl, UcnbiTaHna Ce3oHHOCTU, YaaneHua TpeHaoB, KnactepHblii aHanus,
CTpyKTypHbie Pa3pbiebl, Mogynb ROV Decision Tree ucnonb3syetca gna co3gaHua u
OLLeHKU moaenein aepeBbes peleHUn. [lononHUTeNbHbIe YCOBepPLUEHCTBOBAHHbIe
MeToAbl U aHaNUTUYeckMne GpyHKLMM BKAtoYatoT: Moaenu aepeBbeB peLueHuid,
Cumynauua puckos no metoay MoHte-Kapno, AHanus 4yBCTBUTENbHOCTU, AHANU3
cueHapues, MeTop, baiieca (06HOBNeHME COBMECTHO M NOCTEPUOPHON BEPOATHOCTEI),
MNpegnonaraemas ueHHocTb MHPopmauun, Metog MINIMAX, Metog MAXIMIN, Mpodpunn
PUCKOB U MHOroe apyroe

-~ MNporHo3
i ARIMA, Asto-ARIMA, Basosas dKoHOMeTpuKa, ABTO-DKOHOMETpUKa, Kybuueckuia

CnnaiiH, UnausupyanbHble Pacnpegenennsa, GARCH, Kpusas J, Kpusasa S, Llenu MapKosa, 5
Haun6onblan BepoatHoctb CobbiTUA, OrpaHMyeHHble 3aBucumbie MepemeHHble (/lorur,

Mpobut, Tobut), MHOXKecTBeHHaA Perpeccus, HennHeHana KcTpanonauus,

CroxacTnyeckue npoueccobl, PasnoxkeHue Yucnosoro Paga, MHoromepHblie TpeHAabl

OnTtumusauua o

Cratnuyeckas, fluHamunyeckasa n Croxactuyeckaa Ontumusauma ¢ HenpepbiBHbIM, ﬁ;.'iﬁ'
AunckpeTtHbiMm 1 LlenbHbimu MepemeHHbimn, PpoHTpom 3dpPpeKkTuBHocTU, LleneBbim
Bbi6opom MopTtdena. JinHeirHaa n HeanHeirHaa OnTumunsayums.
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YTO TAKOE AHANN3 CTENEHEN PUCKOB?

KaK npuvHMMaloTCA KpUTUYECKWe p[enosble peweHua? PaccmatpuBaete au Bbl
PUCKM MPOEKTOB U pelleHWni, uanm Bbl B6onblie COCpeaoTOYeHbl Ha A0X04ax?
PykoBoguTensim Bcex YpOBHeN MPUXOAWUTCA HesIerko, Korga OHW MbiTatoTes
pPa3bACHUTbL A ceba PUCKK, CBA3aHHbIE C UX PelleHnAMU, a 0OCOBEeHHO Taxeno 6es
MOArOTOBKM M3MepPATb pUCKM? Halwe nporpammHoe obecnedeHue Risk Simulator
nomoxeT Bam maeHTUPMUMpPOBaTb, U3MEPUTb U OLEHUTb PUCKM B MPOEKTaX U
peLleHusnx.

Risk Simulator — 3o mouwHbIn Excel komnoHeHT yposHa Add-Ins, ncnonbayemblit
ONS  NPUMEHEHUA MOAE/NMPOBAHUA, MPOrHO3a, CTaTUCTUYECKMI aHanusa u
ONTMMM3aUMM B CylLecTBylOWMX mogenax B ¢opmate Tabauy Excel. 3ra
nporpamma 6bina co3gaHa ypesBblYaliHO yao06HOM. Hanpumep, MCnosib3oBaHWe
bYHKLUM MOAENNPOBAHMA PUCKA OYEeHb MPOCTO: YCTAHOBUTE UCXOAHbIE YCA0BUS,
yCTaHOBUTE MapameTpbl pesysbTata U HaxmuTe KHonky “RUN”. Ucnonb3oBaHwue
dYHKUMM NPOrHo3a 3aHMMAET CTONbKO Ke YCUNIA, CKOMbKO 3aHANM Obl ABa MK
TPY LieNYKa Mblu; nporpamma paboTaer aBTOMATUYECKU: CO3LAETCA MOJHbIN
Habop noapobHbIX OTYETOB, AMarpamm M YMCIOBbLIX pe3y/ibTaTos. [porpamma
NO/NHOLEHHO GYHKLMOHNPYET B aHITMIACKOM, UCMAHCKOM, KUTAaUCKOM U AMOHCKOM
A3bIKaX; AONONHUTENbHbIE A3bIKU Ha NOAXOAE.

Risk Simulator npegocrasnfer cnoxHble metogonorMv B ¢Gpopme MPoOCToro M
NIErKOr0 B WCMO/b30BAaHUU MUHCTPYMEHTa. Mbl npegsaraem Hawum KaveHTam
KHuru, obyyenue (CRM) B dopme cemuHapos, yuebHbie DVD aucku, uyactHblie
KOHCy/nbTaumm v 6ecnnaTtHble 06pasLbl Hallel NPOAYKLUMK, TaKMe Kak BMAEO ANs
HauMHaoLWMX nosb3osartenei nporpammsl Risk Simulator Ha Hawem Beb-caiiTe.

Risk Simulator uHTerpuposaH ¢ Hawum apyrumu nporpammu: Real Options Super
Lattice Solver, Employee Stock Options Valuation Toolkit, Modeling Toolkit (Bonee
yem 800 dyHKuwmit u 300 Mogaeneit), ROV Modeler, ROV Optimizer, ROV Valuator,
ROV Basel Il Modeler, ROV Compiler, ROV Extractor and Evaluator, and ROV
Dashboard.Moxanyiicta, nocetute Haw Be6-cant ana 6Gosnee AeTanbHOMN
MHpOpMaLUK.

OETANIN MOAYANA

MopenunposaHue Pucka Metogom MoHTe-Kapno

45 Buaos PacnpeaeneHuii BepoatHocTei ¢ yaobHbim B paboTte nHTepdaicom
Hausbicwaa CKopocTb MoaenvpoBaHua (TbICAYM MCMbITAaHUMIA 32 HECKONbKO
cekyHa) co BcTpoeHHbim Mopgynem Cratuctmyeckoro AHanmsa un OTyétamm,
OunctpnbytmsHble Koppenaumnamu co KonynapHoimmn Cesaskamu (HopmanbHbin, T,
KBasmMHopmasnbHbI), MHOXecTBeHHble MeHepaTopbl CiyyaliHbix Yucen, YceueHue,
LononHutenbHblie NMapametpbl, BosmoxHoctn Cuennenuns AanHbix. Risk Simulator
dyHKumoHmpyet B Excel.

AHanutmnyeckme NHCTpymeHTbI

CamoHacTpoika, CermeHTauusa [pynn, Bceobvemntowme OTYETbI, IKCTpaKuma
OaHHbix, UMmnopT daHHbIX, narHocTuka JaHHbIX (NpoBepsaeT Ha KayecTBO AaHHbIX
BK/OYAA  reTepoCKefacTUBHOCTb,  MY/IbTUKO/IMHEAPHOCTb,  HEeJMHEeWHOCTb,
abHOpPManbHOCTK, aABTOKOPPENsAuuMto, W MHoroe Apyroe), LOUCTpubyTUBHbIE
HanoxeHusa, [OuctpubytusHoie BeposTtHoctu (PDF, CDF, ICDF), WcnbitaHue
mnotesbl, OBepneiHble [duarpammbl, AHaNW3 YyBCTBUTENbHOCTWU, AHanu3
CueHapwues, Cratuctuyeckaa AHanutuka, [Aunarpammbl TopHago u [layTuHbl,
Mcnbitanna CesoHHOCTH, YaaneHusa TpeHaos, KnactepHbiit aHanms, ROV BizStats,
ROV Decision Trees, CTpyKTypHble Pa3pbiBbl, U MHOroe Apyroe

MporHos

ARIMA, AsTo-ARIMA, Bba3oBasa JKOHOMETpMKa, ABTO-DKOHOMETPUKA, Kybuueckuii
CnnaitH, UHameuayansHble Pacnpegenenuns, GARCH, Kpusasa J, Kpusas S, Lenu
Mapkosa, Hawubonbwas BepoaTHocTb CobbiTna, OrpaHW4YeHHble 3aBUCUMMble
MNepemeHHble (Slorut, Mpobut, Tobut), MHOKecTBeHHasa Perpeccun, HenvHelHas
JkcTtpanonauma, CroxacTuyeckme npouecchbl, PasnoxeHune Yucnosoro Papga,
MHoromepHbie TpeHabl. He ynyctuTe 60nee CNOXKHblE MHCTYMEHTbI NPOrHO3a B
b6yaywmx sepcunax!

OnTumusauma

Cratunueckas, OuHamunueckaa n Croxactnuyeckaa Ontummsaumna ¢ HenpepbiBHbIM,
OunckpeTHbIM 1 LlenbHbim MepemeHHbIMKU, PpoHTMPOM DddeKkTUBHOCTH, Llenesbim
Bbibopom Moptdensa. JinHeliHaa u HenuHeiHas ONTUMM3AUMA C MNOMHbIM

KOHTPONEM Haf, YCAOKHEHHBIMMA TUMaMu .
anropuTMa 1 ypoBHAMM TOUHOCTMU. 1. Real Uptlons
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MATEPUA/IbI NOAAEPKKHN

o 10 KHWAr NO aHanM3y CTEeneHei PUCKOB, MOAENMPOBAHUIO, MPOTHO3Y,
ONTUMM3ALNN, peasbHbIM OMUMOHAM WU OLEeHKe BapWMaHTOB, HaNUCaHHbIX
co3gaTesiem NpPorpammHoro obecneyeHums.

®  VYyebHbii DVD-kypc no aHanusy cTeneHei pPUCKOB (mopenvpoBaHue,
MPOrHo3, ONTUMM3AUMA, peanbHble ONUMOHbI U NpuUKNagHas 6usHec-
CTaTUCTHKA)

®  (ObyyeHMe U cepTUOUKALMOHHbIE KYpPCbl B OBLLEM PUCK-MEHEONKMEHTE,
PUCK-MOLENUPOBaHUM, MPOrHo3e, ONTUMMU3ALMKM U CTPaTErMYecKom
aHanu3se peasibHbIX OMLMOHOB.

dann un

(] MoapobHbIN  MONb30BATENLCKUIA  CMPABOYHUK, CMPABOYHbIN

0b6wWmnpHaa 6ubanoTteka Gpannos NpPUMepos.

o npOEKTHbIE KOHCY/IbTaHTbl C Yy4YeHbIMWU CTeneHAMWU WU rogamu onbitTa B
KOHCa/ITUHre.

TPAUN U AKAOEMWYECKUE BEPCUUN

Risk Simulator moxeT 6biTb HeMea/IeHHO 3arpyXeH ¢ Hawero Beb-caita ¢ 10-
LHEBHOW Tpain nuueHsneir. Mbl BEPUM, YTO KaXKAbIM OAOMKEH UMETb NpPaBo
NpeTecTMpoBaTb MNPOAYKUMIO NpeKae Yem KynuTb e€. Mbl ybexaeHbl, 4To Bam
MOHPABMUTCA NPOCTOTA U MOLHOCTb MHCTPYMEHTA, U OH CTaHET HeoTbemM/IemMoi
yacTblo Ballero KOMMAEKTa WHCTPYMEHTOB MOAENAUPOBaHMA. Mbl Takke
npeasaraeM akafleMMyeckue JIMLEH3UM ANs npenogasaTenei, 06yyaoLmx
aHann3y CTeneHel PUCKOB (M UX CTYAEHTOB) UK APYrMe Kypcbl, UCNOAb3yoWme
Risk Simulator wau pgpyrme Hawm nporpammHble npoayKkTbl. Ana 6onee
aetanbHoi nHdopmauum nuwute: admin@realoptionsvaluation.com.

OBYYEHUE U KOHCY/ZIbTALUU
CNOXHble  aHANUTUYECKME  MHCTPYMEHTbl, TaKkMe Kak  nporpammHoe
obecneveHne Risk Simulator noctpoeHbl MHTYUTMBHO M yAo6HO, HO MoOryT
co3gaTb aHaAUTMKY npobnembl, ecnnm 6yayT MCMNOAb30BaHHbI  HEBEPHO.
HobXxoaMMo TeopeTuyeckoe MOHMMaHWe MpeaMeTa, a TaK Ke NPUKNagHON
onbIT. O6ydeHne oYeHb BaXKHO.

Haw Kypc AHanusz CreneHeit PUCKOB -  OBYXAHEBHbIM  CeMUHap,
COCPEAOTOYEHHbI HAa NPaKTUYECKOM O0ByyeHUM nporpamme C TemMamu,
MOKPbIBAIOWMMM  OCHOBbI  pPUCKA U HEONpPeaenéHHoCTH,  MCMonb3yeT
MogenuposaHue Metogom MonTte-Kapno (pitfalls and due diligence) wu
noapobHble MeToAbl MPOrHO3a U ONTUMMU3ALLMK.

Mbl Take npepgnaraem Kypc PeanbHble OnuuoHbl ana AHanutukos. OH
rnoneseH BCeM, KTO XOYeT HemMeAJ/IeHHO HayaTb MPUMEHATb CTpaTernyeckme
peanbHble ONUMOHbI B paboTe, HO MUCMbITbIBAET HEAOCTATOK MPaKTUYECKOro
onbiTa C QaHa/ITUKOW peasibHbIX OMNUMOHOB M MOAENMPOBaHWEM. ITOT
OBYXAHEBHbIA KypC YYMT CO34aHUI0 MoAenel peanbHblX OMUMOHOB, UX
NPUMEHeHuo, U peLleHuto 3aga4 o6 OnuMOHax, UCMO/b3ya MOLEANPOBaHMUe,
CTAaTUCTMYECKYIO MATEMATUKy, BUMHOMHble GYHKUMM U MATPULbl MHOrOY/eHa,
ncnonb3ys PeanbHble ONUMOHBI M NporpammHoe obecneyeHue SLS.

Ceptudukaumsa B puck-meHeakmente (CRM), cemuHap - yeTbipexaHeBHbIN
NPaKTUYECKUI KNacc, KOTOPbI NOKpbIBAaeT maTepuanbl no AHanusy CTeneHen
Puckos un PeanbHbim OnuuoHam ans AHAaNUTUKOB M rOTOBMUT K 3k3ameHy CRM.
Ounnom CRM OCBUA,ETENbCTBOBAH MexayHapoaHbim UHCTUTYTOM
MNpodeccnoHanbHoro O6pasosaHma u WUccneposaHuit (uned rpynnbl AACSB,
COOTBETCTBEHHO aKKpeauTMpoBaH Ha 3a4éT 30-TM akagemuyeckMx 4acos B
Kypce PMI).

Haw AHanus CteneHelt Pucka gns Ctapwmx MeHeaepos - ogHOAHEBHbIN Kypc,
CNPOEKTUPOBaHHbIN A7 PyKOBOAMUTe/Nel BbicWero 3BeHa. Tam  Mbl
paccmaTtpuBaem NpuUmepbl PUCK-MEHEeAKMEHTa B TaKUX Koprnopauusax Kak 3M,
Aspobyc, bouHr, [KeHepan INeKTpuK, U MHorve apyrue. I1o obecneumsaer

KpaTkmii  0630p AHanmza CreneHelr Pucka, Crpaternyeckmx PeanbHbix
OnuuoHoB, Ontummsaumm [MopTdens, obbACHAA MNOHATMA puUcKa bes
TeXHUYECKUX AeTaneu.

BO3MOXHO, TaKXKe WHAMBUAYANU3UPOBAHHOE pelleHWe: Kypcbl aHanusa

CTeneHel PUCKOB C YK/IOHOM B JiOKanbHoe o6yyeHue, HACTpPOEHHoe K
notpebHoctam Baweli ¢GMPMbI, OCHOBAaHHbIM Ha BawWXx 3KOHOMWYECKUX
3ajauyax, cuTyaumm u mogensx. Mbl npeanaraem KOHCAaNATUHIOBblE YCAyru,
BK/IIOYAA aHanM3 CTeneHenl PUCKOB, MOAEIMPOBaHWE, MNPOrHO3, peasibHble
OMUMOHbI, PUCK-AHANIMTUKY, CO3LaHUE MOLEeNel, HACTPOMKy NpPOrpaMmmMHOro
obecneyeHus n OEM.
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WHAT’S NEW IN VERSION 2012

A Comprehensive List of Risk Simulator’s Capabilities

The following lists the main capabilities of Risk Simulator, where the highlighted items indicate the latest
additions to version 2012.

General Capabilities

1. Available in 11 languages—English, French, German, Italian, Japanese, Korean, Portuguese,
Spanish, Simplified Chinese, Russian, and Traditional Chinese.

2. Books—analytical theory, application, and case studies are supported by 10 books.

3. Commented Cells—turn cell comments on or off and decide if you wish to show cell comments
on all input assumptions, output forecasts, and decision variables.

4.  Detailed Example Models—24 example models in Risk Simulator and over 300 models in
Modeling Toolkit.

5.  Detailed Reports—all analyses come with detailed reports.

6.  Detailed User Manual—step-by-step user manual.

7.  Flexible Licensing—certain functionalities can be turned on or off to allow you to customize
your risk analysis experience. For instance, if you are only interested in the forecasting tools in
Risk Simulator, you may be able to obtain a special license that activates only the forecasting
tools and leaves the other modules deactivated, thereby saving some costs on the software.

8.  Flexible Requirements—works in Window 7, Vista, and XP; integrates with Excel 2010, 2007,
2003; and works in MAC operating systems running virtual machines.

9.  Fully customizable colors and charts—tilt, 3D, color, chart type, and much more!

10. Hands-on Exercises—detailed step-by-step guide to running Risk Simulator, including guides
on interpreting the results.

11. Multiple Cell Copy and Paste—allows assumptions, decision variables, and forecasts to be
copied and pasted.

12.  Profiling—allows multiple profiles to be created in a single model (different scenarios of
simulation models can be created, duplicated, edited, and run in a single model).

13. Revised Icons in Excel 2007/2010—a completely reworked icon toolbar that is more intuitive
and user friendly. There are four sets of icons that fit most screen resolutions (1280 x 760 and
above).

14. Right-Click Shortcuts—access all of Risk Simulator's tools and menus using a mouse right-
click.

15. ROV Software Integration—works well with other ROV software including Real Options SLS,
Modeling Toolkit, Basel Toolkit, ROV Compiler, ROV Extractor and Evaluator, ROV Modeler,
ROV Valuator, ROV Optimizer, ROV Dashboard, ESO Valuation Toolkit, and others!

16. RS Functions in Excel—insert RS functions for setting assumptions and forecasts, and right-
click support in Excel.

17. Troubleshooter—allows you to reenable the software, check for your system requirements,
obtain the Hardware 1D, and others.



18.

19.

Turbo Speed Analysis—runs forecasts and other analyses tools at blazingly fast speeds
(enhanced in version 5.2). The analyses and results remain the same but are now computed very
quickly; reports are generated very quickly as well.

Web Resources, Case Studies, and Videos—download free models, getting-started videos, case
studies, whitepapers, and other materials from our website.

Simulation Module

20.

21.
22.

23.

24,
25.

26.
217.
28.
29.
30.

6 random number generators—ROV Advanced Subtractive Generator, Subtractive Random
Shuffle Generator, Long Period Shuffle Generator, Portable Random Shuffle Generator, Quick
IEEE Hex Generator, and Basic Minimal Portable Generator.

2 sampling methods—Monte Carlo and Latin Hypercube.

3 Correlation Copulas—applying Normal Copula, T Copula, and Quasi-Normal Copula for
correlated simulations.

42 probability distributions—arcsine, Bernoulli, beta, beta 3, beta 4, binomial, Cauchy, chi-
square, cosine, custom, discrete uniform, double log, Erlang, exponential, exponential 2, F
distribution, gamma, geometric, Gumbel max, Gumbel min, hypergeometric, Laplace, logistic,
lognormal (arithmetic) and lognormal (log), lognormal 3 (arithmetic) and lognormal 3 (log),
negative binomial, normal, parabolic, Pareto, Pascal, Pearson V, Pearson VI, PERT, Poisson,
power, power 3, Rayleigh, t and t2, triangular, uniform, Weibull, Weibull 3.

Alternate Parameters—using percentiles as an alternate way of inputting parameters.

Custom Nonparametric Distribution—make your own distributions for running historical
simulations, and applying the Delphi method.

Distribution Truncation—enabling data boundaries.

Excel Functions—set assumptions and forecasts using functions inside Excel

Multidimensional Simulation—simulation of uncertain input parameters.

Precision Control—determines if the number of simulation trials run is sufficient.

Super Speed Simulation—runs 100,000 trials in a few seconds.

Forecasting Module

31.
32.
33.

34.
35.
36.
37.

38.
39.
40.
41.

42,

ARIMA—autoregressive integrated moving average models ARIMA (P,D,Q).

Auto ARIMA—runs the most common combinations of ARIMA to find the best-fitting model.
Auto Econometrics—runs thousands of model combinations and permutations to obtain the
best-fitting model for existing data (linear, nonlinear, interacting, lag, leads, rate, difference).
Basic Econometrics—econometric and linear/nonlinear and interacting regression models.
Combinatorial Fuzzy Logic Forecasts—time-series forecast methods

Cubic Spline—nonlinear interpolation and extrapolation.

GARCH—volatility projections using generalized autoregressive conditional heteroskedasticity
models: GARCH, GARCH-M, TGARCH, TGARCH-M, EGARCH, EGARCH-T, GJR-
GARCH, and GJR-TGARCH.

J-Curve—exponential J curves.

Limited Dependent Variables—Logit, Probit, and Tobit.

Markov Chains—two competing elements over time and market share predictions.

Multiple Regression—regular linear and nonlinear regression, with stepwise methodologies
(forward, backward, correlation, forward-backward).

Neural Network Forecasts—Iinear, nonlinear logistic, hyperbolic tangent, and cosine



43.
44,
45,

46.

Nonlinear Extrapolation—nonlinear time-series forecasting.

S Curve—logistic S curves.

Time-Series Analysis—8 time-series decomposition models for predicting levels, trends, and
seasonalities.

Trendlines—forecasting and fitting using linear, nonlinear polynomial, power, logarithmic,
exponential, and moving averages with goodness of fit.

Optimization Module

47.
48.

49.
50.
51.
52.

53.
54.

55.

56.

57.

Linear Optimization—multiphasic optimization and general linear optimization.

Nonlinear Optimization—detailed results including Hessian matrices, LaGrange functions, and
more.

Static Optimization—quick runs for continuous, integers, and binary optimizations.

Dynamic Optimization—simulation with optimization.

Stochastic Optimization—quadratic, tangential, central, forward, and convergence criteria.
Efficient Frontier—combinations of stochastic and dynamic optimizations on multivariate
efficient frontiers.

Genetic Algorithms—used for a variety of optimization problems.

Multiphasic Optimization—testing for local versus global optimum allowing better control over
how the optimization is run, and increases the accuracy and dependency of the results.
Percentiles and Conditional Means—additional statistics for stochastic optimization, including
percentiles as well as conditional means, which are critical in computing conditional value at
risk measures.

Search Algorithm—simple, fast, and efficient search algorithms for basic single decision
variable and goal seek applications.

Super Speed Simulation in Dynamic and Stochastic Optimization—runs simulation at super
speed while integrated with optimization.

Analytical Tools Module

58.
59.
60.
61.
62.

63.
64.
65.

66.

67.
68.

69.

Check Model—tests for the most common mistakes in your model.

Correlation Editor—allows large correlation matrices to be directly entered and edited.

Create Report—automates report generation of assumptions and forecasts in a model.

Create Statistics Report—generates comparative report of all forecast statistics.

Data Diagnostics—runs tests on heteroskedasticity, micronumerosity, outliers, nonlinearity,
autocorrelation, normality, sphericity, nonstationarity, multicollinearity, and correlations.

Data Extraction and Export—extracts data to Excel or flat text files and Risk Sim files, runs
statistical reports and forecast result reports.

Data Open and Import—rtetrieves previous simulation run results.

Deseasonalization and Detrending—deasonalizes and detrends your data.

Distributional Analysis—computes exact PDF, CDF, and ICDF of all 42 distributions and
generates probability tables.

Distributional Designer—allows you to create custom distributions.

Distributional Fitting (Multiple)— runs multiple variables simultaneously, accounts for
correlations and correlation significance.

Distributional Fitting (Single)—Kolmogorov-Smirnov and chi-square tests on continuous
distributions, complete with reports and distributional assumptions.



70.
71.

72.

73.

74.
75.
76.
77.
78.
79.

Hypothesis Testing—tests if two forecasts are statistically similar or different.

Nonparametric Bootstrap—simulation of the statistics to obtain the precision and accuracy of
the results.

Overlay Charts—fully customizable overlay charts of assumptions and forecasts together (CDF,
PDF, 2D/3D chart types).

Principal Component Analysis—tests the best predictor variables and ways to reduce the data
array.

Scenario Analysis—hundreds and thousands of static two-dimensional scenarios.

Seasonality Test—tests for various seasonality lags.

Segmentation Clustering—groups data into statistical clusters for segmenting your data.
Sensitivity Analysis—dynamic sensitivity (simultaneous analysis).

Structural Break Test—tests if your time-series data has statistical structural breaks.

Tornado Analysis—static perturbation of sensitivities, spider and tornado analysis, and scenario
tables.

Statistics and BizStats Module

80.

81.

82.

83.

84.

Percentile Distributional Fitting—using percentiles and optimization to find the best-fitting
distribution.
Probability Distributions’ Charts and Tables—run 45 probability distributions, their four
moments, CDF, ICDF, PDF, charts, and overlay multiple distributional charts, and generate
probability distribution tables.
Statistical Analysis—descriptive statistics, distributional fitting, histograms, charts, nonlinear
extrapolation, normality test, stochastic parameters estimation, time-series forecasting, trendline
projections, etc.
ROV Decision Tree is used to create and value decision tree models. Additional advanced
methodologies and analytics are also included:

o Decision Tree Models
Monte Carlo risk simulation
Sensitivity Analysis
Scenario Analysis
Bayesian (Joint and Posterior Probability Updating)
Expected Value of Information
MINIMAX
MAXIMIN
Risk Profiles
ROV BIZSTATS—over 130 business statistics and analytical models:

O O 0O 0O o0 O o0 O

Absolute Values, ANOVA: Randomized Blocks Multiple Treatments, ANOVA: Single Factor Multiple
Treatments, ANOVA: Two Way Analysis, ARIMA, Auto ARIMA, Autocorrelation and Partial
Autocorrelation, Autoeconometrics (Detailed), Autoeconometrics (Quick), Average, Combinatorial
Fuzzy Logic Forecasting, Control Chart: C, Control Chart: NP, Control Chart: P, Control Chart: R,
Control Chart: U, Control Chart: X, Control Chart: XMR, Correlation, Correlation (Linear, Nonlinear),
Count, Covariance, Cubic Spline, Custom Econometric Model, Data Descriptive Statistics,
Deseasonalize, Difference, Distributional Fitting, Exponential J Curve, GARCH, Heteroskedasticity, Lag,
Lead, Limited Dependent Variables (Logit), Limited Dependent Variables (Probit), Limited Dependent



Variables (Tobit), Linear Interpolation, Linear Regression, LN, Log, Logistic S Curve, Markov Chain,
Max, Median, Min, Mode, Neural Network, Nonlinear Regression, Nonparametric: Chi-Square Goodness
of Fit, Nonparametric: Chi-Square Independence, Nonparametric: Chi-Square Population Variance,
Nonparametric: Friedman’s Test, Nonparametric: Kruskal-Wallis Test, Nonparametric: Lilliefors Test,
Nonparametric: Runs Test, Nonparametric: Wilcoxon Signed-Rank (One Var), Nonparametric: Wilcoxon
Signed-Rank (Two Var), Parametric: One Variable (T) Mean, Parametric: One Variable (Z) Mean,
Parametric: One Variable (Z) Proportion, Parametric: Two Variable (F) Variances, Parametric: Two
Variable (T) Dependent Means, Parametric: Two Variable (T) Independent Equal Variance, Parametric:
Two Variable (T) Independent Unequal Variance, Parametric: Two Variable (Z) Independent Means,
Parametric: Two Variable (Z) Independent Proportions, Power, Principal Component Analysis, Rank
Ascending, Rank Descending, Relative LN Returns, Relative Returns, Seasonality, Segmentation
Clustering, Semi-Standard Deviation (Lower), Semi-Standard Deviation (Upper), Standard 2D Area,
Standard 2D Bar, Standard 2D Line, Standard 2D Point, Standard 2D Scatter, Standard 3D Area,
Standard 3D Bar, Standard 3D Line, Standard 3D Point, Standard 3D Scatter, Standard Deviation
(Population), Standard Deviation (Sample), Stepwise Regression (Backward), Stepwise Regression
(Correlation), Stepwise Regression (Forward), Stepwise Regression (Forward-Backward), Stochastic
Processes (Exponential Brownian Motion), Stochastic Processes (Geometric Brownian Motion),
Stochastic Processes (Jump Diffusion), Stochastic Processes (Mean Reversion with Jump Diffusion),
Stochastic Processes (Mean Reversion), Structural Break, Sum, Time-Series Analysis (Auto), Time-
Series Analysis (Double Exponential Smoothing), Time-Series Analysis (Double Moving Average),
Time-Series Analysis (Holt-Winter’s Additive), Time-Series Analysis (Holt-Winter’s Multiplicative),
Time-Series Analysis (Seasonal Additive), Time-Series Analysis (Seasonal Multiplicative), Time-Series
Analysis (Single Exponential Smoothing), Time-Series Analysis (Single Moving Average), Trend Line
(Difference Detrended), Trend Line (Exponential Detrended), Trend Line (Exponential), Trend Line
(Linear Detrended), Trend Line (Linear), Trend Line (Logarithmic Detrended), Trend Line
(Logarithmic), Trend Line (Moving Average Detrended), Trend Line (Moving Average), Trend Line
(Polynomial Detrended), Trend Line (Polynomial), Trend Line (Power Detrended), Trend Line (Power),
Trend Line (Rate Detrended), Trend Line (Static Mean Detrended), Trend Line (Static Median
Detrended), Variance (Population), Variance (Sample), Volatility: EGARCH, Volatility: EGARCH-T,
Volatility: GARCH, Volatility: GARCH-M, Volatility: GJR GARCH, Volatility: GJR TGARCH,
Volatility: Log Returns Approach, Volatility: TGARCH, Volatility: TGARCH-M, Yield Curve (Bliss),
and Yield Curve (Nelson-Siegel).





