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Model :BlackScholesldim
Option:CallEuro

Pricing Method:CF_Call
Dynamic Test:Bsld_Std_Test
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

RandomGenerator: 0
PathNumber: 10
HedgeNumber: 250
BrownianBridge: 1
SpotTarget: 90.000000
TimeTarget: 0.500000

Mean_P&l: 0.040993
Var_P&1: 0.248647
Min_P&l: -1.139976
Max_P&l: 0.676631
Median_pl: -0.136248
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Stock’s trajectory to obtain the minimal PL.

104 Spot Tlarget <&
102 Exercicﬁ Time -+ |
100

o T o7

LT LA AYER

I I N LV EdY

Y [ i)
T ] iy
IR YO VAV L f

86 V w v[\/
84
0 0.2 0.4 0.6 0.8 1
Time
PL’s trajectory.

0.2

0 \’\L\
0.2 e A M

:0:4 ] V\M‘VV/VA/\/ " Vv\

PL L\ .
-0.6 \/ \\/VV\
-0.8
: ,\/\vk
-1.2
0 0.2 0.4 0.6 0.8 1

Time

Premia Version 1 May 19, 1999 12:59pm



4 pages 3

Stock’s trajectory to obtain the maximal PL.
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Stock’s trajectory to obtain the mean PL.
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