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Algorithm PS_MCarlo /* broker node */

for (=0 to p-1 do
broadcast equations and parameters to computing peer nodes.
parallel call PSMC()

end_for

P
P= 20 P \/P ,where P denotes the mean of present
&

values and P denotes the number of computing peer nodes
end_Algorithm
Procedure PSMC(k)

/* computing peer nodes */
M= [count / P]

for i=k*M to (k+1)*(M-1) do
I: Get two random number €y and g
II: Calculate two exchange rates Yt and Br in rows 12-13 and
columns B-I, and put the results into rows 5-6 and columns
H-1
HI: Calculate the payment by the equation in rows 10-11 and
columns B-I
IV: Calculate a present values, P; of the payment which is
discounted by risk-free interest rate
end_for
(kt+1)2(m-1) —~
2 P,/ M where P, denotes the

i=kem

V: return ’F,,=

sub-mean of present values in computing peer node k
end_procedure
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