
1. Conversion of Excel code to HPC

and Excel has played a major role in making that happen. From linear programming to 

The goal of this paper is to explore the steps needed to port an Excel-based model to 

Standard steps to convert Excel code to HPC

Excel code to run on an HPC cluster  

A0-4314-97C7-D6875BC895C5&displaylang=en).

Those approaches can be summarized as follows:

1. In the first approach, Excel workbook should be deployed on each node of a 

subsequently combine the results.
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can then be deployed on an HPC cluster and run in parallel when called from the 
original Excel model.
3. The third approach uses Excel as a cluster SOA client that consumes 

Window HPC cluster. This is similar to the second approach, but allows Excel to call 
any resource deployed on HPC.

Example: Conversion of CDO break-even default rate model to HPC

have become popular in recent years. Several approaches are used to rate CDO 
products. One of the most common is the methodology used by the Standard & Poor 

the break-even default rate of a specific CDO. The break-even default rate is the 

and all due interest

q&f=false).

products was used to illustrate the performance gains that can be achieved by 
modifying the model to run on an HPC cluster. Analysis of the code showed that 

and merging of results were created. Appendix A presents the original code and 
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model working in the HPC environment.

experiment.

The experiment was run for models containing 44, 92, 156, 348, 540 and 1020 
modeling cells. Increasing the number of cells in the model improves the ability of the 
model to predict break-even default rates in a different interest rate environments and 
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2. Results



Data presented in Figure 1 illustrate the well-known paradigm of high performance 

parallelism is significant and data is massive. In this case, parallel performance does not 

improvement in performance is achieved only at the upper levels of data volume. In 

Excel-based model can be ported to the HPC environment and achieve a significant 
improvement in performance. It is important to note that the approach used in this 
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3. Appendix A (Serial Code Sample and Work flow)
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4. Appendix B (HPC Macro based code sample and work flow)
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