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DALY MARKET FORECAST

Forecast Table
Description

Forecast Date ( . )
6 Time Horizons:
-3 days
Updated Example Date / -7 days
- 14 days
Stock or 3 months 1 mmonth
Index name - 3 months
- 12 months
. J

Stocks to Buy

Predictability
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Pipeline Example: The Cash Flow Calculation

void OAS2Price::GetCF() {

double c0 = loan_.cash0_, c1;

double sBal;
for(inti = 1; i <= pIntRatePaths_->nTimes_; ++i) {
(int WAM = pIntRatePaths_->nTimes_ - (i - 1); N
sBal =c0 * (1. - pow(1. + loan_.coupon_/ 1200., 1 - WAM))
/(1. - pow(1. + loan_.coupon_/ 1200., - WAM)); 1,641 clock ticks for each
c1=(1.-.01* GetSMM(i)) * sBal; s Iteration of the for loop

pCashFlow_]i - 1] = c1 * loan_.sfee_ / 1200.;

\_c0
}

=cft; J

= The time quanta for the FPGA is equal to 10 clocks of a 1GHZ processor
= For this example the embedded system is about 160 times faster then
the C++ open environment
= The rate of completed calculations is independent of the
analysis complexity and the data size
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Pipeline Example: The Cash Flow Calculation
sBAL calculation

C++
void OAS2Price::GetCF() { as quanta
double c0 = loan_.cash0_, c1; 4 z= |1°:"_-coup°n_/ 1200
. = a
doqblq sBaI,_ . . o1 WAM
for(inti = 1; i <= pIntRatePaths_->nTimes_; ++i) { d=be
int WAM = pIntRatePaths_->nTimes_ - (i - 1); e=1-d
sBal = c0 * (1. - pow(1. + loan_.coupon_/1200., 1 - WAM))< f=1+a
/(1. - pow(1. + loan_.coupon_/ 1200., - WAM)); g =-WAM
c1=(1.-.01* GetSMM(i)) * sBal; h = fo
pCashFlow_[i - 11 =c1 * loan_.sfee_/ 1200.; k '_1 -h
m=elk
c0 =cf1;

I \sBaI=c0*m

} WAM
b

WAM

Each quanta is implemented in FPGA reconfigurable resources

}
sBAL

Loan_Coupon

> a

Pipeline Example: The Cash Flow Calculation

CLOCK TICK 1 WAM I o0
Loan_Coupon > —
@O0 0O I
CLOCK TICK 2 %— 0
Loan_Coupon > —

‘ O . WAM 0 ]
CLOCK TICK 3 - o0
Loan_Coupon > —

‘ O WAM 0 ]

At each time tick the data moves to the next calculation
A data calculation is completed for each time tick
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