
The authors developed software with parallel simulation engine for ALM(Asset Liability 
Management) executable under the TSUBAME Grid Cluster environment, and succeeded to 
run daily simulation of accounting journal of the largest Japanese mega-bank scale entire 
asset-liability portfolio for several years with about 3000 CPUs. This calculation treated 
market risk and credit risk and evaluated scenario-each journal book based on real financial 
accounting by Monte Carlo simulation. This scale calculation also found the other hot-spot of 
the simulation which was not clear with usual data size.
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取引件数

キャッシュフロー総数 約 5億件

約 44 億件 / シナリオ

約 20 万件

3年

1000 回～ 1万回

最大 189 台

時価法
+アモチ・アキュム処理

約 340 万件

勘定処理数

取引先相手数

シミュレーション期間

モンテカルロ法の回数

使用計算ノード数

会計処理ルール

 
 


