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FIG. 3
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N

Receive optimization inputs
relating to a security, the
optimization inputs including a
consolidated performance
prediction curve, a set of
financial constraints, market
information and an optimization
objective

301

Determine an optimized financial
trade position based on the
multiple optimization inputs

302

Present the optimized financial
trade position to the user
303
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FIG. 4
400

¥

Receive multiple outcome events relating to a security and
multiple minimum and maximum performance values
associated with user confidence levels for each outcome
event

v

Generate multiple outcome prediction curves each
corresponding to one of the multiple outcome events, based
on the multiple minimum and maximum performance
values for the one of the multiple outcome events

402

Associate each of the multiple outcome prediction curves
with a corresponding one of the multiple outcome events

403
Y

Receive a prediction tree including multiple nodes
corresponding to one of the multiple outcome events, one
or more alternative outcome events, and one or more
independent outcome events

404

Consolidate the multiple nodes of the prediction tree into
a consolidated performance prediction curve

405

Present the consolidated performance prediction curve to
the user

401

406
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Consolidated Performance Prediction Curve

Underlying Security Price
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