Real-time Scheduling APIs

These "real-time" APIs are not real-time in the sense of sensors or operating systems, but refer to a computing activity where the response time between the initiation of a "calculation" and its completion should be measured in seconds. They are APIs accessing a particular function of a Compute Grid, and are used in conjunction with other functions such as batch scheduling on Compute Grids. The typical use case of “real-time” scheduling is that of a trader at their desk who needs to get pricing on various securities in order to make a trade. The calculation of the the price needs to happen while the trader waits so that they can provide a price to a buyer within a short period of time. If they can’t price quickly, the buyer will buy from another trader who can give them a price more quickly.

Investment banks have been investing in Grid technologies for a number of years and incorporating it into their trading systems. Application integration for them involved accessing the Grid using the APIs for the middleware provided by their vendor. At this stage of Grid adoption, the consumers of the technology are looking for ways to minimize their cost of using Grid, while being able to choose the best of breed technology to address  various applications. Standardized APIs allow the consumers to avoid lock in to a particular producer as well as keep their costs down by reducing the amount of application "porting" between different producers' middleware platforms. Convergence onto one set of APIs would also allow banks to access a larger pool of development talent, since they would no longer need to find specialists in a particular producer's Grid API.

Key Stakeholders

Investment banks as consumers of Compute Grid solutions:

· Developers of applications within the banks who use Grids to run their applications.

· IT organizations who provide the Grid infrastructure need to support their developers with best of breed Grid solutions, and want to avoid vendor lock-in.

· E.g. Lehman Brothers, JPMC, Morgan Stanley, Citigroup, etc

Software providers who are producers of Compute Grid solutions:

· Platform Computing

· Data Synapse

· Condor

· Internally developed solutions

Next Steps

Events & Forums

Continue with FS industry workshops in order to build awareness of this activity. 

· Some workshops need to happen closer to the user community in order to guarantee the participation of the key stakeholders. Holding one in NYC seems logical.

· The stakeholders themselves need to take an active role in organizing this activity in order to give it legitimacy. This is happening now in NYC with a number of the stakeholder banks.

· Some roll up of the FS industry workshop results could happen at an OGF meeting in order to generate some cross-industry participation and knowledge transfer.

· Timing: engagement with the community is happening now; could see a meeting/workshop in Aug or Sep.

Community Practice

What do the stakeholders do now with their Grids, and how do they use existing Compute Grid middleware?

· Document the presentations from the workshop and roll up the results into a larger summary. 

· Outreach to the current FinServ API activity in London.

· Define a scope for standardization in the form of use cases distilled from the above activities.

· Timing: determined by workshop timing a little bit; some workshop output can be documented now (OGF20 FS workshop) and outreach to London activity is happening now.

Industry Standards

Once there is some community practice documented and use cases are identified, the work on standards can begin.

· Perform a gap analysis on the use cases given current standards activity to determine which APIs exist and which don’t. SAGA API covers some Compute Grid functionality, but not all. Are real-time APIs on their roadmap already?

· Identify a set of specifications that need to be written in order to cover missing functionality identified by the gap analysis.

· Look for a home for the specifications. This could be a new working group, or could fold into existing work such as SAGA.

· Entertain new ways for OGF to allow the definition of specifications that allow for external activities (perhaps more community or industry focused) to use OGF as a specification delivery vehicle, without much of the perceived process overhead.

· Timing: need to happen after the scope has been defined by current best practice. If meetings proceed as desired, this could happen starting Sep or Oct.

Milestones

· Host meeting/workshop in NYC to gather the stakeholders and determine next steps by end of August/September. 

· Do some outreach at OGF 21 to find new stakeholders.

