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t<-seq(0, 18, length=100)

di<-dInorm(t, 1, 0.5)




d2<-dlnorm(t, 1, 1)
d3<-dInorm(t, 1.5, 0.5)
plot(t, di, type= ‘I’ , lwd=2, xlab= “x” , ylab= “%J&” )

lines(t, d2, Ity=2, lwd=2)

lines(t, d3, Ity=3, lwd=2)
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n <- 200
k <- 10
X <-1: n

r <- matrix(nr=n, nc=k)
for (i in 1: k) {r[, 1] <- cumsum(rnorm(n))}
matplot(x, r, type = ‘I’ , Ity =1, col = rainbow(k))
abline(h=0, Ity=3)
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library( “fBasics” )
query= “s=1BM&a=8&b=18c=19998d=1&q=5&F=2009
&z=1BM&x=.csv”

IBM = yahoolmport(query)
price<-as.numeric(IBM@data$Close)
plot(price, type= “1”7, xlab= “H” , ylab= “f#” )
qanorm(price, xlab= “FLg/r %" , ylab= “FEAIAIEL” )
qgqline(price)
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pproach CHIBCEAN: —FhBEfRiALIf 2D 200830, FH—Rhfal iR B vEHE S 1 T SRS i,
KRR« XM IIBGE B (the Binomial Option Pricing Model) 7, J2& MIAUEAE & 1) )5 1%
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CRRTree = BinomialTreeOption(TypeFlag = “pe” , S =20, X =20, Time =5/12, r =0.0
5, b =0.05 sigma =4, n=5)
BinomialTreePlot(CRRTree, dy = 1, cex = 0.8, ylim =c(-7, 7), xlab = “J%(” , vylab
= “HIRLOTHE )
MBS AT AE Y, EARESZ AT, BCSEAE A A 01.93. T4z fB-SIEEAY, FHIGBSopt
ions(), PIHZBRASLAMMENTAE N : 1.833643. R, W LLACHRIT . FRATUN 1IN — X 1254
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steps=100
CRROptionValue = rep(NA, times = steps)
for (n in 3: steps) {CRROptionValue[n] = CRRBinomialTreeOption(TypeFlag = “pe” , S =2
0, X =20, Time =5/12, r =0.05, b =0.05 sigma = 0.4, n = n)@price}
plot(CRROptionvalue[3: steps], type = "I, col = "red", xlab = “#” , ylab = “¥#
g )
GBS=GBSOption(TypeFlag = “p” , S =20, X =20, Time =5/12, r = 0.05, b = 0.05, sigm
a = 0.40)@price
abline(h = GBS, Ity = 3, lwd=2)
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