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Comment

] American [#] European [F1] Bermadan 1] Custom Wariable Name Value Starting Step
*

PV Underlying Asset (S) 262855004 Risk-Free Rate (%) 16

Implementation Cost (8} 4543736166 Dividend Rate (%) o

Maturity (Years) 5  Volatility (32) 25

Lattice Steps 100 * Adinputs are snnusized rates

Terminal Node Eguation (Options at BEpiration)
Elack-5Scholes
Closed-Form American

o — Binomial European
Exampie: Max{Asset- Cost, 0) Binomial American

Amercan Option: 2406144 4262
European Option: 2406144 4262
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¥ _ Abandon Option

? - Switching Option

' _ Compound Option

' - Sequential Compound Option
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"% _ Free Cash Flow

!4 _ Proprietary

' _ Corporate Finance

' _ Black- Scholes Model

'7 _ Asset Pricing

'8 _ Risk-Neutral Pricing

' _ Risk-Free Continuous Interest Rate
2 _ Patent

21 _ Volatility

2. Stock Price

3. Exercise Price
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% _ Present Value of Expected Cash Flows
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30 _ Present Value of Fixed Costs
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