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Logic Development with OpenCL for FPGA
- A Trial Implement in Finance -

Akihiko Tomita'

Abstract : OpenCL is the standard of parallel programming, and is used at wide spectrum of applications in several business
fields. OpenCL first received a lot of attention in HPC industry, but in recent years it has become important also in embedded
systems. In fact, OpenCL programming model is now supported by embedded GPUs, FPGAs and DSPs, and Altera has
announced the industry’s first OpenCL program for FGPAs.

FPGAs have been widely used in financial field since long before the FGPA development environment began supporting the
OpenCL programming model, mainly for filtering market data and managing sales orders, exploiting low-latency and parallelism
of FPGAs. However, implement logic on FPGAs in the absence of OpenCL support required advanced knowledge pertaining to
hardware. The introduction of OpenCL eliminates the need for such specialized knowledge and facilitates development that
targets financial modeling.

This presentation gives an overview of the development environment and explains how to use Altera OpenCL for FPGAs, and
describes an option-pricing example using Monte Carlo method.
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