	sigma
	Moneyness=

exp(rT)*S0/K
	Standard Error using crude Monte Carlo
	Standard Error using Control Variate
	Efficiency

	0.2
	0.82
	0.0033
	0.00031
	106

	0.2
	1.03
	0.0253
	0.00062
	1637

	0.2
	1.24
	0.0439
	0.00099
	1961

	0.4
	0.82
	0.221
	0.0019
	141

	0.4
	1.03
	0.053
	0.0026
	408

	0.4
	1.24
	0.081
	0.0035
	540

	0.6
	0.82
	0.046
	0.0045
	105

	0.6
	1.03
	0.086
	0.0061
	199

	0.6
	1.24
	0.122
	0.0083
	220


Control Variates

Parameters; K=50, k=20, r =0.04,T=0.8, 

20000 simulation paths

Where K=strike price,

 k= number of stock price observation times

T=maturity of the option (in years)

Sigma=volatility of stock

	sigma
	Moneyness=

exp(rT)*S0/K
	Standard Error using crude Monte Carlo
	Standard Error using Control Variate
	Efficiency

	0.3
	1.08
	0.15
	0.05
	6.5

	0.3
	0.92
	0.08
	0.2
	8.2

	0.3
	0.82
	0.05
	0.01
	14.5

	0.5
	1.08
	0.24
	0.10
	6.7

	0.5
	0.92
	0.17
	0.06
	8.4

	0.5
	0.82
	0.13
	0.03
	11.54


Stratified sampling

Number of strata: 100

Parameters: K=100, k=5, r =0.03,T=0.9, 

10000 simulation paths

Where K=strike price,

 k= number of stock price observation times

T=maturity of the option (in years)

Sigma=volatility of stock

	sigma
	Moneyness=

exp(rT)*S0/K
	Standard Error using crude Monte Carlo
	Standard Error using Control Variate
	Efficiency
	Drift adjustment

	0.5
	0.7
	0.01
	0.002
	28.3
	2.6

	0.5
	0.8
	0.03
	0.01
	10.0
	1.8

	0.5
	0.9
	0.07
	0.04
	3.6
	0.7

	0.8
	0.7
	0.08
	0.02
	12.2
	2.6

	0.8
	0.8
	0.09
	0.03
	6.7
	1.8

	0.8
	0.9
	0.14
	0.09
	2.5
	0.7


Importance sampling

Parameters: K=100, k=4, r =0.03,T=0.25, 

10000 simulation paths

Where K=strike price,

 k= number of stock price observation times

T=maturity of the option (in years)

Sigma=volatility of stock

