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Monte Carlo is Used to Solve Many Problems

Monte Carlo accounts for greater than 70% of compute in Finance
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The Strengths and Weaknesses of Monte Carlo

Strengths

1. Simple and flexible

2. Parallelizable 

3. Solves high 

dimensional problems

Weaknesses

1. Inefficient compared to 

other approaches

2. Requires extreme 

heterogeneity of 

models, applications 

and platforms
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Intel’s Approach to Overcome Monte Carlo Weaknesses

Improving Storage and 

Networking

Improving Compute

Enabling Scale

Increased data bandwidth 

through CXL

Increasing memory bandwidth 

through High Bandwidth 

Memory

Delivering highly optimized 

library functions

512GB/s

4X

>250 in ‘19 

If you would like to hear more stop by our stand today

Intel’s Approach What this Means for FSI: 
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Legal Notices, Copyrights, and Disclaimers

Intel technologies' features and benefits depend on system configuration and may require 

enabled hardware, software or service activation. Performance varies depending on 

system configuration. No product or component can be absolutely secure. Check with 

your system manufacturer or retailer or learn more at intel.com.

Intel, the Intel logo, are trademarks of Intel Corporation or its subsidiaries in the U.S. 

and/or other countries.

*Other names and brands may be claimed as the property of others.
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