
MATLAB results
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Figure 1: European call
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Figure 2: Asian call

3



0 5 10
-20

-15

-10

-5

0

5

10

0 5 10

-10

-5

0

5

0 5 10
0

2

4

6

8

10

0 5 10
7.8

8

8.2

8.4

8.6

8.8

9

k
u
rt

o
s
is

0 5 10

10
2

10
4

10
6

10
8

0.005

0.01

0.02

0.05

0.1

10
-2

10
-1

10
2

10
3

10
4

10
5

10
6

Std MC

MLMC

Figure 3: Lookback call
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Figure 4: Digital call
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Figure 5: Barrier call
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Figure 6: European call
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Figure 7: Asian call
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Figure 8: Lookback call
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Figure 9: Digital call
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Figure 10: Barrier call
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MATLAB results using spmd
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Figure 11: European call
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Figure 12: Asian call
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Figure 13: Lookback call
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Figure 14: Digital call
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Figure 15: Barrier call
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