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NB. Black Scholes Model
NB.
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NB. Original script is written by G. Suzuki math p 81
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nd=:( % &( %: 2p1))&([: "~ [: - [: -: *:@]) NB. same as ndens
ndfs2=: 3 : 0

(-:h*Md® +ndy. ) +h*+/nd (> 1.249) *h=. | y. % 250
)

ndf=: 0.5&+@(**ndfs2)

NB. Black Scholes Model

NB. M.Shimura Nov. 2000

NB. ussage: bs data

NB. data is list ( 5 block)

NB. 00000 O0ODOOO ODOO0ODOOO (OO00OoOO0O0DDoO00 oooooogooo
NB. ex. data=. 14500 14000 2 38 6

bs =: 3 : 0

abcde’=.y.

t=. ¢ % 12

u=. (. a%b) + t* (el=.e % 100) - -:(bor=.d % 100) "2
p2=. u % (bor * %: t)

pl=. p2 + bor * %: t

nl=.ndf pl
n2=. ndf p2
bs=. (@a*nl ) - b *n2 *( " (-el) * t)
bs
)
42 OO0
ndf 0.3685

0.64375
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ndf 0.2133
0.584454

bs 14500 14000 2 38 6
1233.08
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