




ABSTRACT 

PARALLEL COMPUTING IN ASIAN OPTION PRICING 

We discuss the use of parallel computing in Asian option pricing and evaluate 

the efficiency of various algorithms. We only focus on "backward-starting fixed strike" 

continuously averaged Asian options. We implement a one-state-variable partial differ- 

ential equation (P.D.E.) approach (Rogers and Shi (1995) and Alziary et al. (1997)) to 

price an Asian option. We also implement the same methodology to price a standard 

European option as the accuracy check for Asian option. We solve this parabolic P.D.E. 

by using both explicit and Crank-Nicolson implicit finite-difference methods. Then, we 

look for algorithms designed for implementing these computations in parallel. Finally, 

y e  evaluate all the algorithms by comparing the numerical results with respect to accu- . 

racy and wall-clock time of code executions. Codes are executed on Advanced System 

for Multi-Computer Applications (ASMA) Linux PC cluster. ASMA is located in the 

Department of Computer Engineering in Bogazisi University, Turkey. 
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	Tez139001
	Tez139002
	Tez139002
	Tez139003
	Tez139004
	Tez139005
	Tez139006
	Tez139007
	Tez139008
	Tez139009
	Tez139010
	Tez139011
	Tez140001
	Tez140002
	Tez140003
	Tez140004
	Tez140005
	Tez140006
	Tez140007
	Tez140008
	Tez140009
	Tez140010
	Tez140011
	Tez140012
	Tez140013
	Tez140014
	Tez140015
	Tez140016
	Tez140017
	Tez140018
	Tez140019
	Tez140020
	Tez140021
	Tez140022
	Tez140023
	Tez140024
	Tez140025
	Tez140026
	Tez140027
	Tez140028
	Tez140029
	Tez140030
	Tez140031
	Tez140032
	Tez140033
	Tez140034
	Tez140035
	Tez140036
	Tez140037
	Tez140038
	Tez140039
	Tez140040
	Tez140041
	Tez140042
	Tez140043
	Tez140044
	Tez140045
	Tez140046
	Tez140047
	Tez140048
	Tez140049
	Tez140050
	Tez140051
	Tez140052
	Tez140053
	Tez140054
	Tez140055
	Tez140056
	Tez140057
	Tez140058
	Tez140059
	Tez140060
	Tez140061
	Tez140062
	Tez140063
	Tez140064
	Tez140065
	Tez140066
	Tez140067
	Tez140068
	Tez140069
	Tez140070
	Tez140071
	Tez140072
	Tez140073
	Tez140074
	Tez140075
	Tez140076
	Tez140077
	Tez140078
	Tez140079
	Tez140080
	Tez140081
	Tez140082
	Tez140083
	Tez140084
	Tez140085
	Tez140086
	Tez140087
	Tez140088
	Tez140089
	Tez140090
	Tez140091



