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Model:BlackScholesldim
Current Date: 0.000000

Spot: 100.000000
Trend: 0.000000

Volatility: 0.200000

Dividend Rate:
Interest Rate:

Option:CallEuro

0.000000
10.000000

Maturity: 1.000000

Strike: 100.000000

Pricing Method:CF_Call

Pricing Method:TR_LnThirdMoment
StepNumber from 100 to 500 step 50

13
12.998
12.996
12.994

Price19 992

12.99
12.988
12.986

12.984
100

Premia Version 1

”Call0.dat” using 1:2
"LnThirdMoment1.dat” using 1:2
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Model:BlackScholesldim

Current Date: 0.000000

Spot: 100.000000

Trend: 0.000000

Volatility: 0.200000

Dividend Rate: 0.000000
Interest Rate: 10.000000
Option:CallEuro

Maturity: 1.000000

Strike: 100.000000

Pricing Method:CF_Call

Pricing Method:TR_LnThirdMoment
StepNumber from 100 to 500 step 50

0.71805
”Call0.dat” using 1:3
"LnThirdMoment1.dat” using 1:3
0.718
0.71795

Delta ( 7179
0.71785
0.7178

0.71775
100 150 200 250 300 350 400 450 500

StepNumber

Premia Version 1 April 21, 1999 5:56pm



