1 COMPUTER SYSTEMS RESEARCH 
Code Writeup of your program, example report form 2009-2010 

1. Your name: Aileen Wang, Period: 5

2. Date of this version of your program: 10/26 

3. Project title: Black-Scholes 

4. Describe how your program runs as of this version. 

· Files needed

· Stocks: stock class, input variables

· Black-Scholes: B-S function, this is the main, and most difficult part

· Algorithms

· Black-Scholes algorithm, mathematical

· Values

· Mostly numerical

· Inputs: Strike price, stock price, time (days), volatility (%), risk-free interest rate (%)

· Outputs: Option value, delta, theta, vega, rho, gamma

· Calculated for calls and puts

· Tests

· Testing the input of the classes

· Feeding in variables from a hypothetical stock

· No output yet—B-S algorithm not yet done

5. What do you expect to work on next quarter, in relation to the goal of your project for the year? 

· Next quarter, the most important job is to code the Black Scholes formula

· First test: Excel

· Code B-S in excel first, as it is an easier way

· Test with hypothetical inputs, these inputs will be static

· Second test: Java

· Code B-S in Java based on the way it works in excel

· Test with stock class inputs, inputs will be static

· All outputs will be static at first, but then later towards the end of quarter, the outputs and input will become time-varied to simulate a more dynamic market

