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Solution Panorama

SG Corporate & Investment Banking
• Activity: Commodities Trading Room
• Staff: 250 people, including 120 traders and 

35 IT personnel

Objectives
• Perform hundreds of thousands of real time 

calculations using data stored in existing applications.
• Benefit from a decision making application to take

advantage of the results of these calculations, and
allow traders located throughout the world to access
this application and run simulations on financial
products.

Solution
Implementation of a Grid Computing architecture
dedicated to calculations, currently composed of 10
dual-Xeon servers running at 2.8 GHz and including
2 GB of RAM. The grid will later include 100 ser-
vers. Calculation results are stored in a database
combined with an OLAP driver and hosted on a
cluster composed of two Xeon quad processors run-
ning at 2 GHz, with 4 GB of RAM and 2 MB inter-
nal cache.

Products Used
• Development environment: Microsoft® .NET
• Message manager: Microsoft® Messages Queue
Server
• "Symphony" from Platform Computing
• Programming language: Microsoft® Visual Basic
.NET
• Database: Microsoft® SQL Server 2000
• OLAP Analysis Services engine
• Operating system: Microsoft® Windows 2000
Advanced Server for the server grid and Microsoft®
Windows 2003 for the Microsoft® SQL Server /
OLAP Analysis Services cluster.

Customer Testimonial  
Grid Computing

SG Corporate &
Investment Banking: 
a unique architecture for
hundreds of thousands of
calculations in real time!

To be competitive, a Trading Room must continuously
analyze the efficacy of its financial products, calculate
risks, perform simulations, etc. All of these complex
operations involve many parameters that must
be taken into account. To provide its traders with
a reliable, robust and economically advantageous
architecture, the Commodities Trading Room at
“SG Corporate & Investment Banking” (SG CIB)
have opted for a server grid running Windows 
zand a decision-making solution based on SQL
Server and the OLAP Analysis Services engine
from Microsoft.

In 2000, the SG CIB Commodities Trading Room undertook a far-
reaching project: unifying its IT system to increase reactivity and be
able to quickly respond to the needs of its 120 traders. Thanks to this
new architecture, the 30-person IT team can tackle problems that are
complex and difficult to solve in terms of time, data volumes, etc. For
example: continuously creating new financial products, updating appli-
cations to comply with rapid changes in banking regulations, offering
custom tailored products that combine multiple parameters, etc. 

■ Handling a large volume of real time calculations
The project also included a decision-making component that involved
implementing tools used to calculate risk for financial products. The
objective: provide traders located throughout the world with the tools
they need to perform real time simulations on financial products.
Started in 2003, this project component makes use of an original Grid
Computing architecture, with planning provided by Symphony from
Platform Computing. This technology is used to distribute compu-
tations over many servers (currently 10, and soon to be 100), all
equipped with Windows 2000 Advanced Server Enterprise Edition.
The project also involves implementing Microsoft Analysis Services,
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