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Abstract:

The valuations of complex financial instruments such as mortgage-backed securities and their

derivatives in volatile interest rate environments are a vital part of risk management and asset

management. Since these valuations are computationally intensive, major financial institutions have

turned to highly advanced supercomputers in search of better performance. The search has largely

ignored a significant pool of computational power that is already widely available in these financial

institutions-large networks of relatively low cost workstations that are lightly loaded or even idle for

large periods of time. This paper presents a mortgage-backed securities valuation parallel architecture

which consists of a pool of general purpose workstations using a message-passing mechanism. The

experimental system is running in an environment consisting of up to 16 workstations. The processing

time under a parallel processing scheme is significantly reduced.

Published in: 1995 IEEE International Conference on Systems, Man and Cybernetics. Intelligent

Systems for the 21st Century

Date of Conference: 22-25 October 1995

Date Added to IEEE Xplore: 06 August 2002

DOI: 10.1109/ICSMC.1995.537930

Publisher: IEEE



ADVANCED SEARCH

All 

 Browse  My Settings  Help  Institutional Sign In

Institutional Sign In



Personal Sign In

http://www.ieee.org/
https://ieeexplore.ieee.org/Xplore/home.jsp
http://standards.ieee.org/
http://spectrum.ieee.org/
http://www.ieee.org/sitemap.html
https://innovate.ieee.org/Xplore/Subscribebutton
https://ieeexplore.ieee.org/browse/conferences/title/
https://ieeexplore.ieee.org/xpl/conhome/4021/proceeding
https://ieeexplore.ieee.org/Xplorehelp/ieee-xplore-training/working-with-documents#interactive-html
javascript:void()
https://ieeexplore.ieee.org/author/37087565391
https://ieeexplore.ieee.org/author/37088162680
https://ieeexplore.ieee.org/author/37088160363
https://ieeexplore.ieee.org/author/37087290316
javascript:void()
https://www.ieee.org/give
https://www.ieee.org/cart/public/myCart/page.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/public/createwebaccount/showCreateAccount.html?ShowMGAMarkeatbilityOptIn=true&sourceCode=xplore&car=IEEE-Xplore&autoSignin=Y&signinurl=https%3A%2F%2Fieeexplore.ieee.org%2FXplore%2Flogin.jsp%3Furl%3D%2FXplore%2Fhome.jsp%26reason%3Dauthenticate&url=https://ieeexplore.ieee.org/abstract/document/537930
https://www.ieee.org/profile/public/createwebaccount/showCreateAccount.html?ShowMGAMarkeatbilityOptIn=true&sourceCode=xplore&car=IEEE-Xplore&autoSignin=Y&signinurl=https%3A%2F%2Fieeexplore.ieee.org%2FXplore%2Flogin.jsp%3Furl%3D%2FXplore%2Fhome.jsp%26reason%3Dauthenticate&url=https://ieeexplore.ieee.org/abstract/document/537930
javascript:void()
javascript:void()
javascript:void()
https://ieeexplore.ieee.org/alerts/citation
javascript:void()
javascript:void()
https://ieeexplore.ieee.org/abstract/document/537930
https://ieeexplore.ieee.org/abstract/document/537930/authors
https://ieeexplore.ieee.org/abstract/document/537930/references
https://ieeexplore.ieee.org/abstract/document/537930/citations
https://ieeexplore.ieee.org/abstract/document/537930/keywords
https://ieeexplore.ieee.org/abstract/document/537930/metrics
https://ieeexplore.ieee.org/abstract/document/537930/similar
https://ieeexplore.ieee.org/xpl/conhome/4021/proceeding
https://doi.org/10.1109/ICSMC.1995.537930
https://ieeexplore.ieee.org/search/advanced
https://ieeexplore.ieee.org/Xplore/home.jsp
javascript:void()
javascript:void()


IEEE Personal Account Purchase Details

PAYMENT OPTIONS

Profile Information Need Help? Follow

   

Print ISBN:0-7803-2559-1 Conference Location: Vancouver, BC, Canada

Authors 

References 

Citations 

Keywords 

Metrics 

https://www.ieee.org/profile/payment/showPaymentHome.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.facebook.com/IEEEXploreDigitalLibrary/
https://www.instagram.com/ieeexplore_org
https://www.linkedin.com/showcase/ieee-xplore
https://www.youtube.com/ieeexplore
https://twitter.com/IEEEXplore?ref_src=twsrc%5Egoogle%7Ctwcamp%5Eserp%7Ctwgr%5Eauthor


CHANGE

USERNAME/PASSWORD

VIEW PURCHASED

DOCUMENTS

COMMUNICATIONS

PREFERENCES

PROFESSION AND

EDUCATION

TECHNICAL INTERESTS

US & CANADA: +1 800

678 4333

WORLDWIDE: +1 732

981 0060

CONTACT & SUPPORT

About IEEE Xplore | Contact Us | Help | Accessibility | Terms of Use | Nondiscrimination Policy | IEEE Ethics Reporting |

Sitemap | IEEE Privacy Policy

A not-for-profit organization, IEEE is the world's largest technical professional organization dedicated to advancing technology

for the benefit of humanity.

© Copyright 2024 IEEE - All rights reserved, including rights for text and data mining and training of artificial intelligence and

similar technologies.

IEEE Account

»Change Username/Password

»Update Address

Purchase Details

»Payment Options

»Order History

»View Purchased Documents

Profile Information

»Communications Preferences

»Profession and Education

»Technical Interests

Need Help?

»US & Canada: +1 800 678 4333

»Worldwide: +1 732 981 0060 

»Contact & Support

       

A not-for-profit organization, IEEE is the world's largest technical professional organization dedicated to advancing technology for the benefit of humanity. 

© Copyright 2024 IEEE - All rights reserved. Use of this web site signifies your agreement to the terms and conditions.

About IEEE Xplore Contact Us Help Accessibility Terms of Use Nondiscrimination Policy Sitemap Privacy & Opting Out of Cookies

https://www.ieee.org/profile/changeusrpwd/showChangeUsrPwdPage.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://ieeexplore.ieee.org/articleSale/purchaseHistory.jsp
https://www.ieee.org/ieee-privacyportal/app/ibp?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/profedu/getProfEduInformation.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/tips/getTipsInfo.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
tel:+1-800-678-4333
tel:+1-732-981-0060
https://ieeexplore.ieee.org/xpl/contact
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/about-ieee-xplore
https://ieeexplore.ieee.org/xpl/contact
https://ieeexplore.ieee.org/Xplorehelp
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/accessibility-statement
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/terms-of-use
http://www.ieee.org/web/aboutus/whatis/policies/p9-26.html
http://www.ieee-ethics-reporting.org/
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/ieee-xplore-sitemap
http://www.ieee.org/about/help/security_privacy.html
https://www.ieee.org/profile/changeusrpwd/showChangeUsrPwdPage.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/address/getAddrInfoPage.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/payment/showPaymentHome.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/vieworder/showOrderHistory.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://ieeexplore.ieee.org/articleSale/purchaseHistory.jsp
https://www.ieee.org/ieee-privacyportal/app/ibp?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/profedu/getProfEduInformation.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://www.ieee.org/profile/tips/getTipsInfo.html?refSite=https://ieeexplore.ieee.org&refSiteName=IEEE%20Xplore
https://ieeexplore.ieee.org/xpl/contact
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/about-ieee-xplore
https://ieeexplore.ieee.org/xpl/contact
https://ieeexplore.ieee.org/Xplorehelp
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/accessibility-statement
https://ieeexplore.ieee.org/Xplorehelp/overview-of-ieee-xplore/terms-of-use
http://www.ieee.org/web/aboutus/whatis/policies/p9-26.html
https://ieeexplore.ieee.org/xpl/sitemap.jsp
http://www.ieee.org/about/help/security_privacy.html

