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Abstract E 4 69 ?0

This special project study proposes a method for portfolio planning using Monte Carlo
and parallel computing. The proposed system calculates portfolio values by simulating
instruments inside the portfolio. The simulation is developed based on the Lognormal
Random Walk and the Financial Planning Random Walk models. The Monte Carlo
method is used to generate possible values of instruments in the future. These values are
then combined to create a portfolio. The algorithm framework is presented in this book.
Finally, the system is evaluated using historical data of instruments from The Stock
Exchange of Thailand (SETI). The accuracy of system is determined by comparing
simulated values with real values. In addition, the parallel performance and scalability
of the system are measured. The results show that the execution time is decreased as
more processing units are added to the computation.
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