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ANALYZING BIG DATA



WHAT IS BIG DATA?

Petabytes

Terabytes

Gigabytes

Megabytes

Data Complexity: Variety and Velocity



WHAT IS BIG DATA AND WHY NOW?




BIG DATA IS A GROWTH OPPORTUNITY FOR CLIENTS

Big Data is a Big Priority
for Clients

Big Data Software Growth
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1. McKinsey&Company, McKinsey Global Survey Results, Minding Your Digital Business, 2012
2. IDC Market Analysis, Worldwide Big Data Technology and Services 2012—-2015 Forecas t, 2012




What's the market
sentiment for my
brand or products

[ IVE DATA FEEDS

ANALYTICS
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NEW OPPORTUNITIES
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ITinfrastructure | I Legal Social network Target group - Web app
optimization discovery analysis optimization . optimization

Natural resource Weather Healthcare
exploration forecasting outcomes

analysis
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Fraud | Life sciences Advertising Equipment Smart meter
detection research analysis monitoring monitoring



BIG DATA REQUIRES AN END-TO-END APPROACH

DATA
MANAGEMENT




THE BIG DATA LIFECYCLE




MANAGE ANY DATA, ANY SIZE, ANYWHERE

e.g. STRUCTURED & UNSTRUCTURED DATA

Unified Monitoring, Management & Security
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Relational Non-Relational  Streaming

Data Movement



THE BIG DATA LIFECYCLE
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ENRICH BY CONNECTING TO THE WORLDS DATA
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DISCOVER DATA

SEARCH

RECOMMEND




POWER OF COMBINING THE WORLDS DATA
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REFINE DATA
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THE BIG DATA LIFECYCLE
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INSIGHTS ON ANY DATA, ALL USERS, WHEREVER THEY ARE
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Relational Non-Relational Streaming



INSIGHTS FOR ALL USERS THROUGH FAMILIAR TOOLS
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Advanced Analytics Self Service Analysis Interactivity &
from Microsoft and 31 with PowerPivot & exploration with
parties Power View Hadoop data in Excel
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DEMQO: rrom bata 10 INSIGHTS!




MONTE CAR
Without a High Per
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PRICING AN ASIAN OPTION USING MONTE

Up

Down

Interest
Initialprice
Periods
Exercise

Runs

Run on Cluster
Headnode
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Average of Monte Carlo Runs
Min

Max

Standard Deviation

Standard Error

Execution Time (seconds)

9.5387258
3.5380206
9.5442322
9.5487303
9.5600373
9.5015553

9.53032
9.48571
9.56552
0.00167
0.00017
73.3862
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515621
3.435455
9.530353
3.520836
9.533823
9.535265
3.544524
9.523673

O SIMULATION

ormance Computing Cluster

F

9.549361
9.538583
9.530416
3.544378
9.514377

9.51363
9.513452
9.543333

G

9.516156
9.5323583
9.524015
9.54073
9.515132
9.505403
9.52237
3.501734

H

9.536

9.55753
3.511578
9.546035
9533193
3.552113

3.534405

9.53056
9.549276
3.544003
9.546541

9.503523
9.533342
9.512635
9.503327
3.55402
3.54655

9.546533
3.505754
9.540045
9.437344
9.556503

3.512115
9.523304
9.506064
9.542352
3.524661

3.577877
3.542343
9.527244
9.533591

9.52643
3.544364
3527162
9.525837
3.505605
3.514506

3.517516
9.505233
9.545104
9.523M
9.537136
9.536555
953382
9.526522
9.55831M
9.542265




MONTE CARLO SIMULATION

With a 6-Node High Performance Computing Cluster
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PRICING AN ASIAN OPTION USING MONTE 100 Iterations of Monte Carlo Pricing Runs

Up ' 951221 953118 950463 954795 95245 951026 953652 952952 952985 952331
Down ! 953598 951639 954376 952429 952849 952468 950633 950655 954271 952965
Interest . 951503 951099 953665 953031 951726 953966 952963 952828 953336 955192
Initialprice : 9534977 95113 954376 952933 951897 953966 954592 954448 9§.49397 955033
Periods . 95281 952883 951661 95079 950159 952188 950775 955156 950308 951876
Exercise 3 954999 956914 953289 953315 951726 953155 950481 953431 949397 955033
Runs 1000000 951221 957521 952185 953812 955011 950767 953242 952976 953401 954191
Run on Cluster Yes 951503 953289 953737 951661 953746 954163 953751 4955544 953603 9514595
Headnode HEADNODE 953977 951241 953193 949235 953931 953937 955348 951894 952946 954519

95281 956914 950796 955238 951726 957313 954133 953281 953205 955887
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Average of Monte Carlo Runs  9.53007
Min 949235

Run

Max 957521

Clear Standard Deviation 0.00173
Standard Error 0.00017

Execution Time (seconds) 853215




