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» Simple Monte Carlo — embarrassingly parallel

random, math

(S, T, sig, r, div, numsteps, numpaths, payoff):
dT = T/numsteps
nudt = (r - div - * zig** ) *dT
sigsdt = sig * math.sqrt (dT)
LnS = math.log (5)

sumWalues =

J i {numpaths):

LnST = LnS
i 1 11 (numsteps):
epsilon = random.gauss (0, 1)
LnST = 1nS5T + nudt + sigsdt * epsilon

sumWalues += payoff (math.exp (1lnST))

n sumWalues / numpaths * math.exp (-r * T}
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:-k. (par):

LnST = par.lnS
for 1 i (par.numsteps):
epsilon = random.gauss (0, !}
LnST = LnST + par.nudt + par.sigsdt * epsilon

n par.payoff imath.exp (LnST))
(5, T, sig, r, div, numsteps, numpaths, payoff, pool):
dT = T/numsteps
nudt = (r - div - * sig** ) *dT
sigsdt = sig * math.sqrt (dT)
lns = math.log (5)
sumValues =
par = AnyAttr (lnS = LnS, numsteps = numsteps, nudt = nudt, sigsdt = sigsdt, payoff = payoff)
f pool ==
sumValues ( (calcPath, [par] * numpaths))

sumValues {pool. icalcPath, [par] * numpaths))

turn sumValues / numpaths * math.exp (-r * T)
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Snags...
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* Other ways to speed things up
 Psyco
e Pypi?
e Scipy - vectorisation
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