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Convergence:  Up and Out barrier option
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Convergence:  Up and In barrier option
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Convergence:  Fixed Strike Lookback option
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Convergence:  Floating Strike Lookback option
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Up-and-Out, NIG case

1.4

1.5

1.6

1.7

1.8

1.9

2.0

0.00 2.00 4.00 6.00 8.00 10.00 12.00 14.00 16.00 18.00

Computation time

O
p

ti
o

n
 v

al
u

e

Plain

Random 

Exceed

1�	
�� 2) 8@5 ����; ������	����) "� ��� �
� ������� ������3

Up-and-In, NIG case
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Fixed strike Lookback, NIG case

2.5

3.0

3.5

4.0

4.5

5.0

5.5

0.00 2.00 4.00 6.00 8.00 10.00 12.00 14.00 16.00 18.00

Computation time

O
p

ti
o

n
 v

al
u

e

Plain

Random

1�	
�� .) 8@5 ����; ������	����) 1���� ����7� ���7���73

Floating strike Lookback, NIG case
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