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__device__  float endCallValue(
float S,
float X,
float ',
float MuByT,
float VBySqrtT
i
float callvalue =S* __expf (MuByT + VBySQrtT *r) - X;
return  (callValue > 0) ? callvalue : 0O;
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const int blocksPerOption = (OPT_N < 16) ? 64 : 16;
6 = "#$ 4 P
9
/
const int iSum= blockldx .x*  blockDim .x+ threadldx .x;
const int accumN = blockDim .x* gridDim .x;
/[Cycle through the entire random paths array:
/lderive end stock price for each path
TOptionValue sumcCall = {0, 0};
for (int i=iSum; i< pathN;i+=accumN){
float r=d_Samples]i];
float callvValue = endCallValue(S, X, r, MuByT, VBySqrtT)
sumCall.Expected += callvalue;
sumcCall.Confidence += callValue * callValue;
}
/laccumulate into intermediate global memory array
d_SumcCall[optionindex * accumN + iSum] = sumCall;
;! / < 0
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/I Cycle through the entire random paths array: der ive end

/I stock price for each path and accumulate partial integrals

/l'into intermediate shared memory buffer

for (int iSum= threadldx .x;iSum < SUM_N;iSum += blockDim .x){

TOptionValue sumCall = {0, 0};
for (int i=iSum;i< pathN;i+= SUM_N){
float r =d_Samples]i];
float callvValue = endCallValue(S, X, r, MuByT, VBySqrtT) ;
sumCall.Expected += callValue;
sumCall.Confidence += callValue * callValue;

s_SumCall[iSum] = sumCall.Expected;
s_Sum2Call[iSum] = sumCall.Confidence;

/IReduce shared memory accumulators

/land write final result to global memory
sumReduce<SUM_N>(s_SumCall, s_Sum2Call);
if (threadldx .x==0)

TOptionValue sumCall = {s_SumcCall[0], s_Sum2Cal I[O]};
d_ResultCall[optionindex] = sumCall;
}
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const int doMultiBlock = (PATH_N/OPT_N) >= 8192;
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Monte Carlo Paths Per Second (After Optimization)
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