Ex-Post Reviews - Stochastic

Forecast
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This article is a continuation of Ex-Post Reviews - Optimise

The Stochastic Forecast tab includes a Projection, Probability and Portfolio graph:
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Strategic Asset Allocation Comparison

Moody's stochastic engine is accessed directly by this application and provides data to
populate these graphs, showing:

- Frobabiity-based (stochastic) foracasts for the strategic asset allocation representing
the risk category, alongside.

- The forecast is based on proposa, or adviser
The simulation models the full range of viable outcomes

‘The probabilities indiicated are high and low final fund values expected by the model
(5th and 95th percentile from the distribution model), and the average indicated is the
“expected outcome’

The first column is based on the Target Strategic Asset Allocation. The second column is

based on the Proposal.
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Expected Outcome Expected Cutcome
£296,752.29 or 34.28% £306,181.26 or 38.54%
Lowest Outcome { 5% Chanee )

Lowest Outcome [ 5% Chancs )

£185,146.00 or -16.22% £173,349.00 or -21.56%

Highest Outcome { 5% Chance )

Highest Outcome | 5% Chancs )
£471,210.00 or 113.22%

£431.611.00 or 95.30%

Toggle between Proposal without Costs, Proposal with Costs, Proposal with
Inflation and Proposal with Costs & Inflation:

Select a Vi to Displ. Proposal without Costs Proposal with Costs Proposal with Inflation

For further information on Ex-Post Reviews, see article Ex-Post Reviews - Deterministic Forecast
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