
Stock price (base case) at day 90

Stock 
Price

Probability 
of being 
below

Probability 
of being 
above

680.39 0.003 0.997

760.40 0.016 0.984

840.40 0.051 0.949

920.40 0.121 0.879

1,000.40 0.230 0.770

1,080.40 0.366 0.634

1,160.40 0.511 0.489

1,280.40 0.704 0.296

1,400.40 0.841 0.159

1,520.40 0.922 0.078

1,640.41 0.965 0.035

1,760.41 0.985 0.015

 


