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Mustre-del-Rio, Jose. 2015. Software code supplement (online only) to “Solving Heterogeneous Agent 
Models with GPUs,” presentation at the Economic Research in High Performance Computing 
Environments Workshop, October 21, 2015, hosted by the Federal Reserve Bank of Kansas City's Center 
for the Advancement of Data and Research in Economics. Available at 
https://www.kansascityfed.org/people/josemustre-del-rio 

Copyright (c) 2015, Jose Mustre-del-Rio, Federal Reserve Bank of Kansas City. All rights reserved. 

Redistribution and use in source and binary forms, with or without modification, are permitted provided 
that the following conditions are met: 

* Redistributions of source code must retain the above copyright notice, this list of conditions and the 
following disclaimer. 

* Redistributions in binary form must reproduce the above copyright notice, this list of conditions and 
the following disclaimer in the documentation and/or other materials provided with the distribution. 

* Neither the name “Federal “Reserve Bank of Kansas City” nor the names of its contributors may be 
used to endorse or promote products derived from this software without specific prior written 
permission. 

*Any data provided herein is provided pursuant to a license between the data provider and the Federal 
Reserve Bank of Kansas City, is proprietary, and may not be redistributed. The Federal Reserve Bank of 
Kansas City does not own the data and cannot authorize its redistribution to any other party. Please 
contact the data provider for any questions concerning redistribution of the included data. 

THIS SOFTWARE IS PROVIDED BY THE COPYRIGHT HOLDERS AND CONTRIBUTORS "AS IS" AND ANY 
EXPRESS OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, THE IMPLIED WARRANTIES OF 
MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE ARE DISCLAIMED. IN NO EVENT SHALL 
THE COPYRIGHT HOLDER OR CONTRIBUTORS BE LIABLE FOR ANY DIRECT, INDIRECT, INCIDENTAL, 
SPECIAL, EXEMPLARY, OR CONSEQUENTIAL DAMAGES (INCLUDING, BUT NOT LIMITED TO, 
PROCUREMENT OF SUBSTITUTE GOODS OR SERVICES; LOSS OF USE, DATA, OR PROFITS; OR BUSINESS 
INTERRUPTION) HOWEVER CAUSED AND ON ANY THEORY OF LIABILITY, WHETHER IN CONTRACT, STRICT 
LIABILITY, OR TORT (INCLUDING NEGLIGENCE OR OTHERWISE) ARISING IN ANY WAY OUT OF THE USE OF 
THIS SOFTWARE, EVEN IF ADVISED OF THE POSSIBILITY OF SUCH DAMAGE. 
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File Name File Type Description 

aiyagari_cuda.cu   CUDA Code to solve Aiyagari-style model using value function 
iteration. Code is written in CUDA to leverage GPUs. 

aiyagari_openmp.cpp   C++  Code to solve Aiyagari-style model using value function 
iteration. Code is written in openMP/C++ to leverage 
multi-thread processing. 

aiyagari_serial.cpp   C++  Code to solve Aiyagari-style model using value function 
iteration. Code is written in C++ and processes serially. 
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