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Model:BlackScholesldim
Option:CallEuro
Pricing Method:TR_KamradRitchken

Current Date: 0.000000

Spot: 100.000000

Trend: 0.000000

Volatility: 0.200000

Dividend Rate: 0.000000

Interest Rate: 10.000000

Maturity: 1.000000

Strike: 100.000000
StepNumber from 50 to 200 step 150
Lambda: 1.224740

12.988

| | | |
”gnupremia.dat” using 1:2

12.986 —
12.984

12.982
12.98

12.978

12.976 /
12.974

12.972 /

12.97

Price

40 60 80 100 120 140 160 180 200
StepNumber

Premia Version 1 April 8, 1999 10:20pm



7?7 pages

Model:BlackScholesldim
Option:CallEuro
Pricing Method:TR_KamradRitchken

Current Date: 0.000000

Spot: 100.000000

Trend: 0.000000

Volatility: 0.200000

Dividend Rate: 0.000000

Interest Rate: 10.000000

Maturity: 1.000000

Strike: 100.000000

StepNumber from 50 to 200 step 150
Lambda: 1.224740

0.7176 T T T T
”gnupremia.dat” using 1:3 ——
0.7174
/
0.7172 /
0.717

Delta 0.7168

0.7166
0.7164
0.7162 //
0.716
40 60 80 100 120 140 160 180 200

Premia Version 1

StepNumber

April 8, 1999 10:20pm



