Section 1

=} MATLAB
File Edit View Web Window Help

Matlab i * )%

o Matlab A & 3 1%

|
O | 4 Ex @ < o= | @ | 2 fcurent Dirsctory: [ cpaatLsBepswWork ~ ]
= = | B staoc[m Using Toolbox Path Cache. Type "help toolbox_path cache” fo
N B Bytes cl
are = page boess To get started, select "MATLAB Hslp” from the Help menu
Workspace i %

LR Ehals sk k4

AL

Bl

Command History ﬁ%l » il ehdp 4

Section 2 f§ ¥ ehMatlab3 & = 2 ®#/3E FE

%+ 2.1 4cf@* Matlab 3+ 57

U

- 1+1

« 375

sin(pi/2)

«  exp(0.5)
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number = 1.32;
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e* exp(x)
Vx sqrt(x)
Inx log(x)
cosx sinx cos(x) sin(x)
tanx tan(x)
cos™1x sin~1x | acos(x) asin(x)
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fun = @(x,y) x*2+sin(y); iz = - B 3 ¥k fun(xy) = x2+siny
ﬁ%l » fun(2,2) 43R ans =4.9093
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fun = x"2+sin(y); iz > — B 33 fun(xy) = x2+siny

ﬁ%l » subs(fun,{x,y},{2,2}) 3R ans=4.9093
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fun=@(x) x"2-1;
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f=x"2-1;
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load parameter.txt; (# Matlab p # fxeniz ¥ ) ; &

load 'C:\Documents and Settings\User\My Documents\MATLAB\text2.txt'
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x=1[01234];
y=[014916];
plot(x,y)
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> i1

x2=inline('x"2'");

fplot(x2,[0 1])
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ezplot('x"2'[0,1]); A : Sk * H3I5L 2 G [0 1]E x e F
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[X,Y] = meshgrid(-2:0.2:2, -2:0.2:2);
7= X * exp(-X.A2 - Y.A2);
surf(X,Y,Z)
> 2
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if if condition ifx>?2 ifx<2&&y>1
statement; sum = sum +1; Z=X+Y;

end end end




if condition1 ifx>0
statementl; output = ‘positive’;
elseif condition2 | elseifx<0
statement2; output = ‘negative’;
else else
statement3; output = ‘zero’;
end end
for for counter=a:b | fori=2:10 fork =1:-0.1:0
statement; A()=A(G-1)+1; D = 2*%k;
end sum = i; end
end
while | while condition while k <10
statement; B(k) =k;
end k=k+1;
end

£ SR ME

|2
&&

Section 5 m-file

- g mfile : 454 B tmefile 42 » F 4 4 £5 5 AAAm » 7] & Matlab 45 £

Wa~ AAA - P § S E AAAm s £ o

function | & m-file :

|+

function result =

MyDivide(X,y)

it y-=0 % We avoid y=0

result =
end

x/y;
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ﬁ?] » MyDivide(1,2)

ﬁa?l 41 ans = 0.5
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+ Black-Scholes Option pricing model
[Call, Put] = blsprice(Price, Strike, Rate, Time, Volatility, Yield)
FEED 7 ﬁ%l »~ [Call, Put] » B| % w & Call price -

[CallDelta, PutDelta] = blsdelta(Price, Strike, Rate, Time, Volatility, Yield)
Gamma = blsgamma(Price, Strike, Rate, Time, Volatility, Yield)

Vega = blsvega(Price, Strike, Rate, Time, Volatility, Yield)

[CallRho, PutRho]= blsrho(Price, Strike, Rate, Time, Volatility, Yield)

+ Binomial Option pricing model
[AssetPrice, OptionValue] = binprice(Price, Strike, Rate, Time, Increment,
Volatility, Flag, DividendRate, Dividend, ExDiv)
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T % 27 floor(y)

+ 327 ceil(y)
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FHE  abs(y)

PDF pdf('Normal',x,mu,v) % @ Normal(mu,v) 7 pdf & x ehig
CDF cdf('Normal',x,mu,v)
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Pricing American Put using BOPM :

Amput.m

function optl = AmPut(s,X,r,q,sig,t,n)
% s:present stock price

% x:strike price

% r:riskfree rate

% g:dividend yield

% sig:standard derivation of return




% t: time to maturity

% n: number of steps

dt = t/n;

u = exp(sig*sqgrt(dt));
d = exp(-sig*sqrt(dt));
a = exp((r-q)*dt);

p = (a-d)/(u-d);

for j = 0:n;
prg+1,2) = s*(d*(n-§))*u"i);
opt(J+1,2) = max(x-pr(j+1,2),0);

end;

prg+1,1) = s*@*(i-31))*u™g);
opt(j+1,1) =
max( x-pr(J+1,1),(p*opt(J+2,2)+(1-p)*opt(J+1,2))*exp(-r*dt));
end
opt(:,2) = opt(:,1);
pr(:,2) = pr(:,1);
end
optl = opt(1,1);




