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#simple monte-carlo integrator

approxint := proc( expr, r::name=numeric..numeric, { numsamples::integer := 1000 } )
local f, randvals;

f := "if  ( type (expr,procedure), expr, unapply (expr,lhs(r)) );

randomize () ;

randvals := LinearAlgebra:-RandomVector (numsamples,generator=evalf (rhs(r)),datatype

(add( f(randvals[i]), i=1..numsamples )/numsamples) * (rhs(rhs(r)) - lhs(rhs(r)));
end proc:
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approxint( xz, x=1.3 );
8.63278051029565 (1.1.2)
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parallelApproxint := proc( expr, lim::name=numeric..numeric, { numSamples::integer := 1

)
uses Grid;
local me, numNodes, r, n;
me := MyNode () ;
numNodes := NumNodes () ;
n := trunc (numSamples/numNodes) ;
r := approxint( expr, lim, numsamples = n );
printf ("Node %d computed result %a using %d samples\n", me, r, n );
if me = 0 then
r := (r + add( Receive (), i=1..numNodes-1 )) / numNodes;
else
Send (0, r) :
end if;
end proc:
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Grid:-Setup("hpc");



Grid:-Launch(parallel Approxint, xz, x=1.3, numSamples = 107, imports = [ 'approxint'],

numnodes =16) ;
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12 computed result 8.66806767157001 using 625000 samples

10 computed result 8.66806767157001 using 625000 samples
4 computed result 8.66806767157001 using 625000 samples
2 computed result 8.66806767157001 using 625000 samples
6 computed result 8.66806767157001 using 625000 samples
5 computed result 8.66806767157001 using 625000 samples
0 computed result 8.66806767157001 using 625000 samples
13 computed result 8.66806767157001 using 625000 samples
11 computed result 8.66806767157001 using 625000 samples
1 computed result 8.66806767157001 using 625000 samples
9 computed result 8.66806767157001 using 625000 samples
8 computed result 8.66806767157001 using 625000 samples
3 computed result 8.66806767157001 using 625000 samples
15 computed result 8.66806767157001 using 625000 samples
7 computed result 8.66806767157001 using 625000 samples
14 computed result 8.66806767157001 using 625000 samples

8.66806767157001

(1.1.4)
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