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H ¢ s0:initial stock price
k: strike price
r: riskfree rate
si: volatility
t: time to maturity

n: the number of steps
’mj : TriEuCaII(SO 50,0.03,0.4,1,100) = 8.5494
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s0=11,12,13, .., 100
k =50
r=0.03
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t=1
n =100
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#] : DownOutCal IMC(S_int,h,k,sigma,r,T,n)

S int: Initial stock value

k: Strike price

h: Out barrier

sigma: Standard derivation

r: Risk free interest rate

T: Time to maturity

n: The number of repeats
DownOutCallMC(50,40,45,0.4,0.03,1,100000) = %)=10.5292



