
Stock price (base case) at day 120

Stock 
Price

Probability 
of being 
below

Probability 
of being 
above

682.75 0.004 0.996

764.96 0.019 0.981

847.17 0.058 0.942

929.38 0.130 0.870

1,011.58 0.238 0.762

1,093.79 0.369 0.631

1,176.00 0.506 0.494

1,299.31 0.691 0.309

1,422.62 0.826 0.174

1,545.94 0.910 0.090

1,669.25 0.957 0.043

1,792.56 0.980 0.020

Median:   

1,172.22 0.500 0.500

 


