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Ŷ =
∑L
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V |Ŷl| ≥ c2N
−1
l hβ

l

Cl Ŷl
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Number	of	SimsGeo	Avg Pstderr confcv		1 confcv	2 cov_geo	= confgcv_	1 confgcv_	2 Amean	= Astderr	= confav	1 confav	2
100 5.5341 0.7942 4.9942 6.4797 -1.0273 5.6996 5.7686 5.2566 0.4194 4.4346 6.0786
1000 5.5341 0.2419 5.099 5.6049 -1.0374 5.7461 5.7709 5.4915 0.1195 5.2572 5.7257
10000 5.5341 0.0813 5.6168 5.7854 -1.0369 5.7528 5.7616 5.7463 0.0395 5.6688 5.8237
100000 5.5341 0.0251 5.7357 5.789 -1.0361 5.7513 5.754 5.7518 0.0124 5.7276 5.776
500000 5.5341 0.0112 5.7555 5.7794 -1.0359 5.7511 5.7523 5.7492 0.0055 5.7384 5.76
1000000 5.5341 0.008 5.7493 5.7662 -1.036 5.7522 5.7531 5.7537 0.0039 5.746 5.7614

Number	of	Simulations	 1000000 1000000 100000 10000 1000 100
AsianCall_mc_cv2
Price	of	Arithmetic	Asian	Call	 6.06121 6.052965 6.002384 5.901149 6.030437 5.136738

95% Confidence	interval	of	the	Arithmetic	asian	option	 6.054312 6.046071 5.980682 5.833235 5.802979 4.474491
95% Confidence	interval	of	the	Arithmetic	asian	option	 6.068108 6.059858 6.024087 5.969063 6.257896 5.798985

Price	of	Geometric	asian	option	 5.776695 5.775696 5.773624 5.766044 5.770517 5.725065
95% Confidence	interval	of	the	Geometric	asian		 5.776211 5.775213 5.772092 5.761385 5.754632 5.677463
95% Confidence	interval	of	the	Geometric	asian		 5.777179 5.776178 5.775155 5.770703 5.754632 5.772668





Simulated Asset Paths GBM
















