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Outline of the talk

• UnRisk PRICING ENGINE

• UnRisk FACTORY

• gridMathematica experiences



UnRisk
PRICING ENGINE

• Mathematica package for valuation of 
financial derivatives

• Introduced in February 2001

• Optimized numerical engine
implemented in C++

• ~100 financial instrument types

• Market data and models



Mathematica Notebook Front End



Excel Front End



• Excel popular among target group

• Integration with market data providers

• Workbooks are fragile in the long run

• Data safety concerns

• Excel 2007 can’t do math

850 * 77.1 = 100,000

Excel Front End
Pros and Cons



UnRisk FACTORY

1. Web-based front end

2. Database

3. UnRisk Adapter imports market data
via plug-in mechanism

4. UnRisk Service performs computations
with gridMathematica and
UnRisk PRICING ENGINE



http://localhost:8080/UnRisk-DB
http://localhost:8080/UnRisk-DB
http://localhost:8080/UnRisk-DB


UnRisk FACTORY

Database

UnRisk Servlet

gridMathematica
Master kernel

UnRisk Adapter

Market data source 

UnRisk Service
gridMathematica

Slave kernel

gridMathematica
Slave kernel

User

Market data source



Environment

• 5 Dell blade servers (4 core Intel Xeon)

• Microsoft Windows Server 2003

• Microsoft SQL Server 2005

• Tomcat 5.5 servlet container

• gridMathematica with 16 slave kernels



Daily Workload

6.818

1.808

Number of computations

Market data setup
Instrument valuation



Computation Time / Duration
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Grid Efficiency
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gridMathematica tuning

• Keep master kernel responsive

• $HistoryLength = 10

• Use PSExec to start remote slave kernels

• Restart MathLM upon restarting grid



Questions


