ActiveViam’s
What-If Functionality
Make Your Data Work. Harder.

Introduction
The financial world is no longer living in a
simple “bid/ask” trading environment. News
moves at the speed of a Tweet. Data is
multiplying by the millisecond. Algorithms
can roil markets in nanoseconds.
Smart organizations know that the needle
has moved from a post-trade regulatory
exercise to a world where harnessing data
to predict a broader outcome is essential to
effectively managing capital.
A 22nd century mindset towards managing
data is no longer preferable – it’s crucial
as financial markets evolve. Hundreds of
pieces of data can potentially be used to
inform and facilitate trading decisions but
only when it can be properly corralled and
analyzed and the results quickly applied.
The ability to rapidly simulate a trade’s
risk impact on a book, desk or portfolio or
to drill down and see a change in market
or reference data and its effect on a trade,
provides an unparalleled market edge.
ActiveViam’s flagship in-memory analytics
technology ActivePivot offers the ability
to perform interactive analysis on very
large data sets containing hundreds
of dimensions in real time as the data
continuously updates.

What is the What-If?
The What-If functionality is an Accelerator
add-on to the ActiveViam platform. It
provides a consistent approach (including
auditing and memory management) across
all business solutions developed on top of
the ActiveViam platform and is extendable
and customizable. For example, the software
allows a user to test the impact of a variety of
trades by simulating their effect on a bank’s
risk-based capital charge.
As well, if a trader believes a ratings
downgrade of a counterparty or issuer is
imminent he or she can test the impact of
that change on the affected trades. Users
can also mimic a change in reference data
or transactional data on an existing financial
instrument and immediately see the results.

How does it work?
Once the What-If is initialized, a data set
is loaded from a variety of sources (i.e.
trade, reference, market data) from data
already stored in an ActivePivot cube. This
will serve as the
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or
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hours-long processes
into seconds.

The software allows
a user to perform
side-by-side comparisons and view the
delta between simulations for fast, informed
decision making. It avoids the need to recreate massive sets of data and wait for the
results. Rather, incremental updates are
performed on existing data sets and only
those metrics that are impacted by any
change in trade, reference, market data,
etc., are refreshed. All updates are merged
and reflected in the branch of data created
as an outgrowth of the master data set
used to perform the what-if scenario.

For IT personnel:
The What-If is delivered with an API
for defining, executing and managing
simulations on ActivePivot’s in-memory
datastore with simple configuration.
It allows IT to customize workflows
and security and store the simulation
creation and execution. Out-ofthe-box examples are provided to
demonstrate how this works.

In addition, a user can resolve conflicts
once the master data set is updated. If a
what if scenario is tested under one set of
assumed data, the user
can quickly funnel in new,
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collateral for derivatives
trades. The What-If allows
the user to check the impact of one or a
set of attributes in a credit support annex
(CSA) on the fly. A user can also simulate
the effect of liquidating, closing out or
eliminating a position.
Any metric that can be referenced from
existing data already filtered into an
ActivePivot post processor (ActivePivot’s
mechanism for calculating dynamic
complex metrics) is open for interpretation.
If the scenario is not applicable,
it can be deleted.

For Business Users:
The What-If is flexible and, for
example, allows a user to simulate a
trade adjustment as well as clone a
trade. One trade can be dismissed
after simulation and the other will be
merged back as the main working
copy. All results are visible on ActiveUI,
a set of pre-defined, user-configurable
dashboards.

About ActiveViam
ActiveViam provides precision data analytics tools to help organizations make better decisions
faster.
ActiveViam started in 2005 with the vision of leveraging in-memory technology to create
an analytics platform where businesses could leverage the largest data sets without
restrictions, keep them up-to-date in real time and use them to empower their decision makers.
Our goal at ActiveViam, is to let organizations not only make decisions faster, but better;
to not only reach their data, but their potential; to not only see their data, but find their way
into the future.
ActiveViam is a privately owned company with offices in Paris, London, New York
and Singapore.
For more information please visit: www.activeviam.com
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