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MONTE CARLO SIMULATION FOR PRICING OPTIONS
USING PVM ON A CLUSTER OF PCs

Adrian RABAEA, Eduard-Marius CRACIUN

Abstract. Pricig oplious oflen regquires uss of Mouwte Carlo inetlods
in fipancial inddnstries. We deseribe and anelyze the performnnce of o
cluster of pereonnl compulers dedicsial te Monte Carbe simulation on
L evalicating of Anarsial derivatives, TTaenlly, Monte Cnrla simulntion
[MOS) requices soo much computer tase, This cequireuzent Hails ot of
MCS lechoiyues w0 use supecean putess, svidlable anly ot sapercomputer
canters, Witk the rapnd development and low enst. of POs, PO clusoers noe
avalizats] az n viable low-cost optwn for scientific compuating. The fres
implementntion of F¥A s nssd on fast sthernet bassd syatems, Seriul
armd paraliel simulsbions are perlocned
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