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Similarly one finds the expression for European put.
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Example 19.4-1 Carry out the Monte Carlo valuation of the European call under
the setting of the following table:

Solution. Check

codes/Table_19-2.py

�
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Example 19.4-2 Carry out the Monte Carlo valuation of the Asian call under the
setting of the following table:

Solution. Check

codes/Table_19-3.py

�
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