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Application of Simulated Bifurcation Machines in Financial Field
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The Toshiba Group has developed a Simulated Bifurcation Machine (SBM) equipped with a proprietary algorithm acquired through development
of quantum computers. The SBM makes it possible to quickly solve combinatorial optimization problems which frequently arise in social and industrial
settings.

Since 2019, we have promoted the expanding SBM application in the financial field to implement trading and investment strategies by solving
complex and sophisticated combination optimization problems that were considered difficult to solve within a realistic time frame. We have developed
a method to optimize stock portfolio investment strategies as an SBM application to financial products. We have also conducted simulation tests

using actual historic market data and confirmed the effectiveness of this method, showing that the computation speed is 6 230 times faster than a

conventional solver while achieving over 95% accuracy.
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