Elements per second

Speedup, Metal / CPU 18 threads

1010

10°

108

107

10!

10°

107!

1072

Panel A. Realized

Panel B. Regression

Panel C. Rolling sum

Panel D. GARCH NLL

10° 3
] 10° 10
10° §
] 108
107 o 107
107
6 4
10 § 106
. . . ; 10° = ; . :
10° 107 10° 107 10° 107 10° 10°
Panel E. Speedup Panel F. Speedup Panel G. Speedup Panel H. Speedup
3 A 100 #------ -*“é“-‘- 10 A
B x 3 f ]
i 100 g------ 434 ] i ] t
F ] X 10 3 I 10° gr---mmmmmmmmmmm e
107! 4 i
] 1072 3 I! I
I 1072 -I } VR I
x E 1073 3 b
10° 107 10° 107 10° 107 10° 10°
Elements Elements Elements Elements

—o— CPU, 1 thread

—e— (CPU, 18 threads

—&— Metal (fused)



