The SPLENDORS Real Time Portfolio Management System (Extended Abstract) * Tushar M. Patel Gail E. Kaiser

Columbia University Department of Computer Science 500 West 120th Street New York, NY 10027

CUCS-011-91 14 April 1991

Abstract

SPLENDORS is a sample real time portfolio management application built using Profit. SPLENDORS provides a packaged library of common components as well as facilities for populating additional libraries. The libraries make it possible for financial analysts and brokers, usually non-programmers, to construct their own portfolio managers. The end-users carry out a simple, menu-based parameterization of selected components in order to incorporate their specific expertise and investment philosophies. The resulting portfolio managers are then added to the SPLENDORS system, without the need to bring down the application for recompilation and restart.

Copyright © 1991 Tushar M. Patel and Gail E. Kaiser

*Mr. Patel’s address is IBM, 42FA/235, Neighborhood Road, Kingston NY 12401.