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Chapter 1. Overview

IBM® Algo Financial Modeler® Enterprise has a multi-tier architecture portrayed in
the diagram below:

AFME Client | AFME Website
- AFME Administration | - HTML web pages

'

AFME Web Service
- AFME web services

.

AFME Scheduler AFME database
- Job scheduling (Microsoft SOL Server)

F 3

F 3

Figure 1. AFME multi-tier architecture
There is no specific IBM Algo Financial Modeler Enterprise installation required on
the clients so long as they have the specified
All components (represented in the diagram below) can be installed on the same
machine, separate machines or any combination in-between. The database tables
can be created/modified from any machine so long as the user credentials
specified have the required access to the SQL Server. The application can, therefore,

fit into the required security architecture by restricting the permissions for each
component to what they need rather than setting generic permissions for the whole

application. The required permissions for each component are set out in the
Prerequisites| section.

© Copyright IBM Corp. 2010, 2015 1



Input &

Client via
web browser

Figure 2. AFME all components

2 IBM Algo Financial Modeler: Enterprise Installation Guide

Results
Storage

Calculation
Grid (optional)

AFME AFME
Website Web service

Servers that can
be combined

i



Chapter 2. Prerequisites

If you are an existing user, please ensure you read the before
installation. This contains information about changes made in this release of IBM
Algo Financial Modeler Enterprise of which you should be aware prior to
performing the update.

Before installing IBM Algo Financial Modeler Enterprise, you need to make sure
that the pre-installation configuration has been completed as these accounts are
required during installation. The accounts are used to create the tables in the SQL
database and to configure the application components to be able to communicate
with each other and with external resources.

As well as the pre-installation configuration, you need to make sure that the third
party prerequisites required by the components that will be installed on the
server(s) are available.

Pre-installation configuration

IBM Algo Financial Modeler Enterprise Database

Unless upgrading an existing database, a new SQL Server database needs to be
created to store the data for IBM Algo Financial Modeler Enterprise. It is
recommended that the Recovery Model is set to Simple rather than Full for the
database given the size and fluidity of the IBM Algo Financial Modeler Enterprise
data.

On this database, the following users (and permissions) need to be created and
given access:

* Installation user (db_owner) - used to create the required table structure and
populate the default data

* IBM Algo Financial Modeler Enterprise Web Service user (db_datareader &
db_datawriter) - used by the IBM Algo Financial Modeler Enterprise Web
Service to access the database

* IBM Algo Financial Modeler Enterprise Scheduler user (db_datareader &
db_datawriter) - used by the IBM Algo Financial Modeler Enterprise Scheduler
to access the database

There are no restrictions on what users these are (e.g. Network or SQL
authentication) and the IBM Algo Financial Modeler Enterprise Web Service and
IBM Algo Financial Modeler Enterprise Scheduler users can be the same user if
required.

IBM Algo Financial Modeler Enterprise Scheduler

The IBM Algo Financial Modeler Enterprise Scheduler requires a domain account
with Log on as a service' permissions on the server on which it will be installed.

The domain account will also need Read/Write permissions on any network
locations where IBM Algo Financial Modeler results workspaces will be stored by
IBM Algo Financial Modeler Enterprise, as well as any inputs required by the IBM
Algo Financial Modeler Models.
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The domain account will also need the following additional rights if using:

* IBM Algo Financial Modeler Worker - Read permissions on any network
locations used for Distribution Control Areas

* Microsoft HPC Server - User rights to be able to connect to the cluster.
IBM Algo Financial Modeler Web Service

The IBM Algo Financial Modeler Web Service requires a domain account which is
a member of the IS_IUSRS or IIS_WPG group on the server to which it will be
installed.

The domain account will also need the following additional rights if using:

* IBM Algo Financial Modeler Worker - Read permissions on any network
locations used for Distribution Control Areas

* Microsoft HPC Server - User rights to be able to connect to the cluster
* Active Directory Integration - Access to the Active Directory Domain

Third party software prerequisites

4

IBM Algo Financial Modeler Enterprise Client
* Web browser supporting JavaScript

IBM Algo Financial Modeler Enterprise Database
* Microsoft SQL Server 2008, 2008 R2, 2012 or 2014

IBM Algo Financial Modeler Enterprise Web Service
* Windows Server OS, 2008 or later

» IIS 7.0 or later with ASP.Net support and WCF Activation (Web server and
Application server roles)

* Microsoft .Net framework 4.0 (can be installed by the installer if the server has
web access)

IBM Algo Financial Modeler Enterprise Website
 Windows Server OS, 2008 or later
* IIS 7.0 or later with ASP.Net support (Web server role)

* Microsoft .Net framework 4.0 (can be installed by the installer if the server has
web access)

IBM Algo Financial Modeler Enterprise Scheduler
¢ Windows Server OS, 2008 or later

* Microsoft .Net framework 4.0 (can be installed by the installer if the server has
web access)

* Microsoft Core XML Services (MSXML) 6.0
* OLE-DB/ODBC drivers required by the models developed
* Microsoft Excel if using Result type Structures/Templates/Instances

IBM Algo Financial Modeler Enterprise Workers
* Microsoft Core XML Services (MSXML) 6.0
* OLE DB/ODBC drivers required by the models developed
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Microsoft Core XML Services (MSXML) 6.0

IBM Algo Financial Modeler requires MSXML 6.0 to be installed in order to run
any models/batches. This should already be installed on any version of Windows
that has the latest service pack. To check if this is installed, look for the file
msxml6.dll in the windows system folders (32-bit and/or 64-bit depending on the
components installed). If this file is not present then it can be downloaded from
http:/ / www.microsoft.com/en-us/download /details.aspx?displaylang=en|
&id=9774] If you run this download and get either of the following errors:

* Installation of MSXML 6 Service Pack 2 (KB954459) failed because a higher
version already exists on the machine

* MSXML 6 Service Pack (KB954459) Setup Interrupted

then this should mean that you have the required file already installed on the
machine.

Grid connectors

As well as licensing IBM Algo Financial Modeler Enterprise or IBM Algo Financial
Modeler Grid Connector (and installing the license alongside the Development
Software), you will also need to install additional third party components to be
able to distribute to third party grids.

Microsoft Windows HPC Server

To enable the Microsoft Windows HPC Server connector, you must also
install/update the Microsoft Windows HPC Pack client utilities on each machine
where the Development Software or IBM Algo Financial Modeler Enterprise
Scheduler/Web Services are installed. As well as installing the client utilities, you
must also create job template(s) for IBM Algo Financial Modeler on the Microsoft
Windows HPC Server head node.

You must log on to an account that is a member of the "Administrator” group so
that you have sufficient rights to install the client utilities.

HPC Pack client utilities

The HPC Pack client utilities are installed or updated as follows:

1. Browse to the network location \\ <head node name>\REMINST. When
installing the head node for the cluster, this share is set up automatically to
contain the HPC Pack installer.

2. Double-click on the file setup.exe to begin the installation.

3. Follow the instructions in the installer making sure that when on the Select
Installation Type page, the option for Install only the client utilities is
selected.

Note: The HPC Pack client utilities need to be updated each time your Microsoft
HPC Server is updated.

Job template
You need to be an administrator on the HPC cluster to create a job template.

A job template for IBM Algo Financial Modeler is created as follows:
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Open the HPC Cluster Manager.
In the Navigation Pane select Configuration and then Job Templates.
Click New... in the actions list.

Ao bd -

Enter a name beginning with "AFM", and a description if required. Click [Next
>].

5. Click [Next >] through the rest of the dialogs using the settings you require
except for Maximum priority which should be set to "Highest".

6. Click [Finish].
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Chapter 3. Installation

You must log on to an account that is a member of the “Administrator” group so
that you have sufficient rights to install/update or uninstall the software.

Note:

* UAC may cause the installer to error even when the account is a member of the
'Administrator’ group. In this case, UAC will need to be disabled or the installer
started using the 'Run as administrator' option on the right click menu.

 If upgrading from a version prior to 2.0 then this installer can only upgrade the
database, so you should manually stop the IIS web sites and backup the
database before upgrading. Once you are happy with the new installation, the
old installation should be removed (including deleting the old IIS web sites).

* If upgrading from a version of 2.0 then you should manually stop the IIS web
sites and backup the database before upgrading. Once you are happy with the
new installation, the old IIS web sites should be removed.

IBM Algo Financial Modeler Enterprise is provided as multiple installers, two Base
installers that install the software on 32-bit and 64-bit operating systems
respectively and License installers that enable the chargeable components that have
been purchased. You should obtain the appropriate License installers before
installing as these are required to be able to use IBM Algo Financial Modeler
Enterprise. Depending on the planned architecture, the installer should be run on
each machine and the required components selected for installation.

Note: As well as being installed on the IBM Algo Financial Modeler servers, the
Production and/or Non-Production license will also need to be installed on all
machines to which runs are distributed. Note also that it is likely that both the
32-bit and 64-bit licenses will need to be installed since the license used depends
on how the models are being compiled.

As well as installing IBM Algo Financial Modeler Enterprise, you need to make
sure that all the OLE-DB/ODBC drivers required by your IBM Algo Financial
Modeler models are installed on the servers that run the IBM Algo Financial
Modeler Enterprise Scheduler and any servers that are distributed to for
calculations. For example:

* If external assumptions are in a Microsoft Excel spreadsheet, then the Microsoft
Office OLE-DB/ODBC/Jet drivers need to be installed and any custom DSNs
need to be set up on the IBM Algo Financial Modeler Enterprise Scheduler.

« If data is in a Microsoft Access database, then the Microsoft Office
OLE-DB/ODBC/]Jet drivers need to be installed and any custom DSNs need to
be set up, on the IBM Algo Financial Modeler Enterprise Scheduler (if run
locally) and distributed calculation servers (if distributed).

Similarly, other OLE-DB/ODBC drivers need to be installed for any other
databases used for external assumptions, data or scenarios. Specifically, if anything
is read from IBM Algo Financial Modeler results workspaces then the IBM Algo
Financial Modeler ODBC Driver will also need to be installed from the IBM Algo
Financial Modeler installer.

© Copyright IBM Corp. 2010, 2015 7



Install or update

8

To install IBM Algo Financial Modeler Enterprise you need to install the
appropriate base installer and license installer for the purchased chargeable
components.

Base Installer

Follow the procedure below in order to install or update IBM Algo Financial
Modeler Enterprise:

Procedure

1.
2.
3.

10.

11.

Stop all other running programs.
Run the installer provided.

The Welcome screen is displayed. Click [Next >] after reading the installation
text.

The License Agreement screen is displayed. If you accept the terms of the
License Agreement or are licensed under a different license then click I accept
the terms in the license agreement. Click [Next >].

The Customer Information screen is displayed. Enter your name and your
company name, in the appropriate boxes. Click [Next >].

The Destination Folder screen is displayed. If you need to change the default
folder click [Change...] and select/enter the required folder, then click [OK].
Click [Next >].

The Custom Setup screen is displayed. Select the components of IBM Algo
Financial Modeler Enterprise that you wish to install on the current server.

Click [Next > ]. Depending on the components selected you will see some of
the following screens.

IBM Algo Financial Modeler Enterprise Database - SQL Server details

a. Specify the details of the SQL Server database that will be used to store
the IBM Algo Financial Modeler Enterprise data

b. If the user running the installer has DB owner permissions on the database
then select Windows authentication. Otherwise select Server
authentication and specify the login details

c. Click [Next >] - the SQL Server details will be authenticated and any
problems need to be resolved before moving on to the next screen

IBM Algo Financial Modeler Enterprise Database - Configuration details

a. Specify the IBM Algo Financial Modeler Enterprise Scheduler username.
This is required to allow the IBM Algo Financial Modeler Enterprise
Scheduler to use the IBM Algo Financial Modeler Enterprise Database

b. Click [Next >]

IBM Algo Financial Modeler Enterprise Web Service - SQL Server details

a. Specify the details of the SQL Server database that is used to store the
IBM Algo Financial Modeler Enterprise data

b. If the account used for the IBM Algo Financial Modeler Enterprise Web
Service application pool has read/write access to the database then select
Windows authentication. Otherwise select Server authentication and
specify the login details

c. Click [Next >] - if using Server authentication, the SQL Server details will
be authenticated and any problems need to be resolved before moving on
to the next screen

IBM Algo Financial Modeler: Enterprise Installation Guide



12.

13.

14.

15.

16.

17.
18.

IBM Algo Financial Modeler Enterprise Web Service - Application Pool
Identity details

a. Specify the Domain, Username and Password that will be used for the
Application Pool Identity

IBM Algo Financial Modeler Enterprise Web Service - IIS Server details

a. Specify whether or not SSL encryption should be used for the web
services.

b. Specify the port number to use for the Web Service. This can be left blank
to use port 80

C. Specify the site ID to use for the Web Service. Leave this blank to create a
website using the next available site ID

d. Specify the Web Server host header (e.g. afmesvc.mydomain.com) that
will be used to address this website. Leaving this blank will use the local
hostname

e. Click [Next >]

IBM Algo Financial Modeler Enterprise Website - IIS Server details

a. Specify the port number to use for the Website. This can be left blank to
use port 80

b. Specify the site ID to use for the Website. Leave this blank to create a
website using the next available site ID

C. Specify the Website host header (e.g. afme.mydomain.com) that will be
used to address this website. Leaving blank will use the local hostname

d. Specify the IBM Algo Financial Modeler Enterprise Web Service URL
(e.g. http:/ /afmesvc.mydomain.com:81) that will be used to connect to the
IBM Algo Financial Modeler Enterprise Web Service. If the Web Service is
also being installed at this time, this field will have already been set and is
not editable on this screen.

e. Specify whether or not SSL encryption should be used for the web
services. If the Web Service is also being installed at this time, this field
will have already been set and is not editable on this screen.

f. Click [Next >]
IBM Algo Financial Modeler Enterprise Scheduler - SQL Server details

a. Specify the details of the SQL Server database that is used to store the
IBM Algo Financial Modeler Enterprise data

b. If the account that the IBM Algo Financial Modeler Enterprise Scheduler
will run under has read /write access to the database then select Windows
authentication. Otherwise select Server authentication and specify the
login details

c. Click [Next >], the SQL Server details will be authenticated, if using Server
authentication, and any problems need to be resolved before moving on to
the next screen

IBM Algo Financial Modeler Enterprise Scheduler - Account details

a. Specify the Domain, Username and Password that will be used to run the
IBM Algo Financial Modeler Enterprise Scheduler service

b. This account needs to have read/write access to all network locations
where the IBM Algo Financial Modeler results workspace created by IBM
Algo Financial Modeler Enterprise will be stored

c. Click [Next >]
The Ready to install the program screen is displayed. Click [Install].

Click [Finish] when the installation has been performed.
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19. If using SSL for the first time, the web site bindings and SSL certificates need

to be set up in IIS manually.

20. Now install the appropriate License Installer(s).

License installers

To install or update an IBM Algo Financial Modeler License installer, follow the
procedure below:

Procedure

1.
2.
3.

Stop all other running programs.
Run the installer provided.

The Welcome screen is displayed. Click [Next >] after reading the installation
text.

The License Agreement screen is displayed. If you accept the terms of the
License Agreement or are licensed under a different license then click I accept
the terms in the license agreement. Click [Next >].

The Customer Information screen is displayed. Enter your name and your
company name, in the appropriate boxes. Click [Next >].

The Destination Folder screen is displayed. If you need to change the default
folder click [Change...] and select/enter the required folder, then click [OK].
Click [Next >].

The Ready to Install the Program screen is displayed. Click [Install].
Click [Finish] when the installation has been completed.

Now start the IBM Algo Financial Modeler Enterprise Scheduler service from
the Services management console.

Uninstall

To remove any component of IBM Algo Financial Modeler Enterprise, follow the
procedure below:

Procedure

1. Select Control Panel from the Start menu (this may be under Settings).

2. Double-click Add/Remove Programs, Programs and Features or Uninstall a
program.

3. In the displayed list, select the appropriate application beginning with "IBM
Algo Financial Modeler Enterprise” and then click [Remove] or [Uninstall].

4. Click [Yes] on the Add or Remove dialog.

5. The installer does not remove the IIS website(s) and application pool(s). If you

are permanently removing the application then these need to be manually
deleted, otherwise they can be left to be reused if installing the application
again.

Change features

10

To change the features that are installed for IBM Algo Financial Modeler
Enterprise, follow the procedure below:
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Procedure

1.
2.
3.

Stop all other running programs.
Select Control Panel from the Start menu (this may be under Settings).

Double-click Add/Remove Programs, Programs and Features or Uninstall a
program.

In the displayed list, select the appropriate entry beginning with "IBM Algo
Financial Modeler Enterprise”" and then click [Change].

The Welcome screen is displayed.
Click [Next >] after reading the installation text.

The Program Maintenance screen is displayed. Select Change and click [Next
>].

The Custom Setup screen is displayed. From here follow the

from step 7.

Chapter 3. Installation 11
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Chapter 4. Configuration

After installing IBM Algo Financial Modeler Enterprise, there is further
configuration that can be performed to customize the application to your needs.
This section also details any configuration changes required to allow for changes to
the setup.

The various configuration changes are split below between those that are required,
recommended or optional following installation and those that result from setup
changes to the infrastructure.

Required

All folder properties

The top level folder (All), will have a default physical location of \\server\share
which will need changing. To do this:

Logon as admin, the default password is welcome
Select Folders from the tabbed Administration menu
The All folder will be already selected so click the [Edit] button

Change the Physical location field to a valid location on your network where
any jobs performed in the All folder will be stored

Set Distributions by choosing from the multi-select list
Pick a Default distribution from the drop down list
Click [Save]

Recommended

Administrator password

The default administrator password should be changed to maintain security. To do
this:

Logon as admin, the default password is welcome
Click Admin (next to Welcome) link in the top right
Click [Edit]

Enter a value for First Name (e.g. "Default")

Update Email address to a valid email address
Enter the Current Password

Enter a New Password and Confirm Password
Click [Save]

Note: Due to the Password Shortest Life setting, it is not possible to change the
password within 24 hours of installation. It is possible, however, to change this
setting via Settings on the tabbed Administration menu and changing the value to
0 would allow you to change the password immediately.

Configuring IBM Algo Financial Modeler Enterprise
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Log in as the system administrator and set up additional users, roles, groups,
folders and distributions. Further details are available in the IBM Algo Financial
Modeler Enterprise Help.

It is recommended that the structure used for folders is carefully considered before
starting to create folders. The structure may need to involve a number of the
following factors:

* Location (Region, Country, etc.)
* Calculation Methodology

Each of these and possibly other factors should be considered based on what
restrictions users will need to the corresponding models and results. Reporting
periods should not be included in the folder structure as separate functionality
called Reporting Periods can allow for this.

Optional

Upload size limit (IIS7 only)

1IS7 by default limits the file upload size to 30,000,000 bytes, this will be an issue if
you need to upload run archives larger than this. This limit can either be modified
at the server level or at the application level. If modifying at the application level
then you need to make sure that the section below is in the IIS server
applicationHost.config file (usually in C:\Windows\System32\inetsrv\config):

<configuration>
<configSections>
<sectionGroup name="system.webServer">
<sectionGroup name="security">
<section name="requestFiltering" overrideModeDefault="Allow" />
</sectionGroup>
</sectionGroup>
</configSections>
</configuration>

To modify the limit, you need to add/modify the section below to the web.config
file in the installation directories for the Client and Server (application level) or the
applicationHost.config (server level):
<system.webServer>
<security>
<requestFiltering>
<requestLimits maxAllowedContentLength="1073741824"/>
</requestFiltering>
</security>
</system.webServer>

The first change is generally the installation default for IIS and the second change
is made by the installer, so these only need to me modified if you cannot upload
large files or need to upload files greater than 1GB.

Setup changes

It is generally not required to change these settings as they are set on installation.
If the setup of the infrastructure is changed, however, then you may need to make
some of the following changes.

IBM Algo Financial Modeler Enterprise Scheduler user
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When: The account used for the IBM Algo Financial Modeler Enterprise Scheduler
is changed

The account used to run the IBM Algo Financial Modeler Enterprise Scheduler
service needs to be a user in the database, although the password does not need to
be consistent. After installation the default account is a user with a first name of
IBM Algo Financial Modeler Enterprise and a last name of Scheduler. The user
name needs to be changed to the account logon id including domain e.g.
domain\userid.

IBM Algo Financial Modeler Enterprise Website reference to IBM Algo Financial
Modeler Enterprise Web Service

When: The URL used for the IBM Algo Financial Modeler Enterprise Web Service
is changed

The IBM Algo Financial Modeler Enterprise Website has a reference to the IBM
Algo Financial Modeler Enterprise Web Service URL, if this URL changes then the
file <InstallDir>\Settings\ AFMESettings.config needs to be modified. In the file,
the serverAddress attribute needs changing to the new URL.

Chapter 4. Configuration 15
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Notices

This information was developed for products and services offered worldwide. This
material might be available from IBM in other languages. However, you may be
required to own a copy of the product or product version in that language in order
to access it.

IBM may not offer the products, services, or features discussed in this document in
other countries. Consult your local IBM representative for information on the
products and services currently available in your area. Any reference to an IBM
product, program, or service is not intended to state or imply that only that IBM
product, program, or service may be used. Any functionally equivalent product,
program, or service that does not infringe any IBM intellectual property right may
be used instead. However, it is the user's responsibility to evaluate and verify the
operation of any non-IBM product, program, or service.

IBM may have patents or pending patent applications covering subject matter
described in this document. The furnishing of this document does not grant you
any license to these patents. You can send license inquiries, in writing, to:

IBM Director of Licensing

IBM Corporation

North Castle Drive, MD-NC119
Armonk, NY 10504-1785

us

For license inquiries regarding double-byte character set (DBCS) information,
contact the IBM Intellectual Property Department in your country or send
inquiries, in writing, to:

Intellectual Property Licensing

Legal and Intellectual Property Law
IBM Japan Ltd.

19-21, Nihonbashi-Hakozakicho, Chuo-ku
Tokyo 103-8510, Japan

INTERNATIONAL BUSINESS MACHINES CORPORATION PROVIDES THIS
PUBLICATION "AS IS" WITHOUT WARRANTY OF ANY KIND, EITHER
EXPRESS OR IMPLIED, INCLUDING, BUT NOT LIMITED TO, THE IMPLIED
WARRANTIES OF NON-INFRINGEMENT, MERCHANTABILITY OR FITNESS
FOR A PARTICULAR PURPOSE. Some jurisdictions do not allow disclaimer of
express or implied warranties in certain transactions, therefore, this statement may
not apply to you.

This information could include technical inaccuracies or typographical errors.
Changes are periodically made to the information herein; these changes will be
incorporated in new editions of the publication. IBM may make improvements
and/or changes in the product(s) and/or the program(s) described in this
publication at any time without notice.

Any references in this information to non-IBM websites are provided for
convenience only and do not in any manner serve as an endorsement of those
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websites. The materials at those websites are not part of the materials for this IBM
product and use of those websites is at your own risk.

IBM may use or distribute any of the information you provide in any way it
believes appropriate without incurring any obligation to you.

Licensees of this program who wish to have information about it for the purpose
of enabling: (i) the exchange of information between independently created
programs and other programs (including this one) and (ii) the mutual use of the
information which has been exchanged, should contact:

IBM Director of Licensing

IBM Corporation

North Castle Drive, MD-NC119
Armonk, NY 10504-1785

us

Such information may be available, subject to appropriate terms and conditions,
including in some cases, payment of a fee.

The licensed program described in this document and all licensed material
available for it are provided by IBM under terms of the IBM Customer Agreement,
IBM International Program License Agreement or any equivalent agreement
between us.

Information concerning non-IBM products was obtained from the suppliers of
those products, their published announcements or other publicly available sources.
IBM has not tested those products and cannot confirm the accuracy of
performance, compatibility or any other claims related to non-IBMproducts.
Questions on the capabilities of non-IBM products should be addressed to the
suppliers of those products.

Statements regarding IBM's future direction or intent are subject to change or
withdrawal without notice, and represent goals and objectives only.

This information contains examples of data and reports used in daily business
operations. To illustrate them as completely as possible, the examples include the
names of individuals, companies, brands, and products. All of these names are
fictitious and any similarity to actual people or business enterprises is entirely
coincidental.

Trademarks

IBM, the IBM logo, and ibm.com® are trademarks or registered trademarks of
International Business Machines Corp., registered in many jurisdictions worldwide.
Other product and service names might be trademarks of IBM or other companies.
A current list of IBM trademarks is available on the Web at '
[trademark information|' at www.ibm.com/legal/copytrade.shtml.

The following terms are trademarks or registered trademarks of other companies:

* Microsoft, Windows, and the Windows logo are trademarks of Microsoft
Corporation in the United States, other countries, or both.
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Terms and conditions
IBM Online Privacy Statement

This Software Offering does not use cookies or other technologies to collect
personally identifiable information.
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