TEOR E4703 Monte-Carlo Simulation
Martin Haugh Due: 12.55pm Thursday 6t April 2017

Assignment 6
1. Do Exercise 2 in the FEstimating the Greeks lecture notes.
2. Reproduce both subplots in Figure 1 in the Estimating the Greeks lecture notes.

3. Reproduce Figure 2 in the Estimating the Greeks lecture notes.



