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File Edit Debug Window Help News

(= Current Directory: [:\Projektwoche Mathematik\Octave\Finanzen j o C

File Browser

| C:/UsersVera Documents/Projektwoche Mathematik/Octave Finanzen

Name

& BaseRep.m

& BlackScholes.m
CallValuem
CallValueQMC.m
Corput.m
Halton.m
PlotHalton.m
PutValue.m
Simulation.m
TestBS.m
TestCallValueMC.m
TestPutBS.m
TestSim.m
TestSimMult.m
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Name |C\ass Dimension Attribute

Command History
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ComparePlots
ComparePlots
ComparePlots
ComparePlots
ComparePlots
ComparePlots
ComparePlots
| ComparePlots
' | ComparePlots
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lgfunction [V] = CallValue(S0,K,T,r,Sigma,N,M)

line: (19 |col: |1

h=T/M;
S=zeros (N,M+1) ;
Silisiy 1L)=850¢
Z=zeros(1,N);
for i=1:N

for j=1:M

S(i,j+1)=8(i,j)+r*3(i,Jj)*h+Sigma*S(i,j) *sgrt (h) *normrnd (

endfor
endfor
for i=
Z(1i)
if Z(i)
Z(i)=
endif
endfor

V = exp(-r*T) *mean (Z) ;

endfunction
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C(S,t) = S®(dy) — Ke """ d(d,)

P(S.t) = Ke " T Y®(-dy) — S®(—d,)

_ In(S/K)+ (r+0°/2)(T - t)

ov1 —1
di —ov1i -1

I 1 = f-ll-?
[ exp ——dz
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