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 :

load SDE_Data, SDE_Data

           :

SDE_Data =
Dates: [1359x1 double]

Canada: [1359x1 double]
France: [1359x1 double]

Germany: [1359x1 double]
Japan: [1359x1 double]
UK: [1359x1 double]
US: [1359x1 double]

Euribor3M: [1359x1 double]

                   
  :

fields    = fieldnames(SDE_Data);
nIndices  = numel(countries);
countries = fields(2:end-1);

prices = [SDE_Data.Canada SDE_Data.France SDE_Data.Germany
SDE_Data.Japan  SDE_Data.UK     SDE_Data.US];

yields = SDE_Data.Euribor3M;
yields = 360 * log(1 + yields);

plot(SDE_Data.Dates, ret2price(price2ret(prices))), datetick('x')
xlabel('Date'), ylabel('Index Value'), title ('Normalized Daily Index

Closings')
legend(countries, 'Location', 'NorthWest')
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      Matlab:  

         .  
   

            $50  1/0 
 3 /0                

   Matlab         :

syms s mu sigma T NSteps N
s=50;mu=0.1;sigma=0.3;NSteps=365;T=1;N=3;

SPaths = zeros(N, 1+NSteps);
SPaths(:,1) = s;
dt = T/NSteps;

nudt = (mu-0.5*sigma^2)*dt;
sidt = sigma*sqrt(dt);

for i=1:N
for j=1:NSteps

SPaths(i,j+1)=SPaths(i,j)*exp(nudt + sidt*randn);
end
end

randn('seed' ,0) ;
plot(1:length(SPaths),SPaths(1,:))

:        
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