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Introduction and Motivation Proposed Methodology Case Study 3: Black-Scholes Equation Experimental Results
. Quantum computing (QC) has the potential to significantly transform computational problem- - : . The Black-Scholes model is a European-style option pricing model that can be exercised only at Case Study 1: Multidimensional Poisson Equation
The proposed PDE solver algorithm has two variants oV 1 o 02V oV . We have provided the solution profiles, total execution times, and accuracy results obtained using our proposed algorithm, and compared them to the VQE-based approach on noise-free and noisy simulators,
. Classical methods for solving complex and multidimensional partial differential equations | ' N -+ 57 S 552 - ?“S% —rV =0 as well as on real quantum hardware (ibm_torino). We have used root mean square error (RMSE) as a metric to quantitatively evaluate the accuracy of our methods for 1D, 2D, and 3D Poisson equation.
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