Asian barrier option: price surface
Risk-neutral model: u=r=0.05, K=110, B=100, T=1; 365 monitoring steps; 106 antithetic pairs; seed 1.
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ME retained degrees (K,,,K,)=(26,7); TT bond dimension 3.

Interior domain: m: [0.93, 1.17], o: [0.16, 0.24]. Saved TT evaluation; no new sampling.
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Effect of degree truncation on the same TT

Price and Gamma use a common vertical scale within each row.

(a) Raw TT interpolant (b) ME TT approximation
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(c) Raw TT interpolant (d) ME TT approximation
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Maximum price change on the plotted grid: 0.00111. ME retained degrees (X,,,,K,)=(26,7); TT bond dimension 3.

These are TT predictions, not error surfaces. Accuracy requires a matched reference.
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Coefficient spectra after TCI: before and after truncation
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Marginal amplitudes are coefficient norms over the other variable. Both curves are derived from the saved TT.

This comparison does not isolate how TCI changes MC noise; that requires same-sample full-grid MC values.




