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9- Buffer stocks
10- Diversification
11- Price support
12- Price pand

13- Price pooling
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4- Futures markets
5- Option
6- Option pricing
7- Black and Scholes
8- Binomial tree
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2 -Call Option

3 -Put Option

4 -Exercise Price (strike price)

5- Expiration date — Exercise date — Strike date —
Maturity

6 -European option

7-American option
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1 - Options contract
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Table 1: Estimated of volatility annual price of rape
e.er c Jr T S i N N
0.0331 04378 0.0887 0.0078 0.0038 0.0028 127 86 I35
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Table 2: Maximum and minimum price for option contract under 9-scenarioprice.
ey sl S N5 s S 98 s i 85 s i Jlos] Cuosd (glogy
floor put option floor call option Roof put option Roof call option Exercised price scenario
0 333428 1061572 1395000 K1
0 26708 1127920 1395000 K2
0 200731 1194268 1395000 K3
0 134383 1260616 1395000 K4
0 68035 1326965 1395000 K5
0 1687 1393313 1395000 K6
64662 0 14596611 1395000 K7
131010 0 1526009 1395000 K8
197358 0 1592358 1395000 K9
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Figure 1: The price ceiling and price floor of call options
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Figure 2: The floor and ceiling prices of call option under scenarios of exercised price
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Table3: price call option and put option canola under scenario of exercised price

P98 Lt Cuosd L3 ksl ced Jbosl cuoid (slog L

Price put option Price call option scenario of exercised price
13485.3 346913.3 K1
24088.7 291163.4 K2
39578.9 240310.4 K3
60651.1 195034.3 K4
87673.1 155708 K5
120672.9 12235.6 K6
159380.7 94719.2 K7
203304.9 72295.2 K8
251818.1 54460.1 K9

o (sl sste

“i 400000
2 300000 ~

4

8 200000

-

3 100000 - i il

L

- ki k2 k3 k4 k5 kb6 k7 k8 k9

Jlee! Ciad 5 lins
Exercise price scenarios
Jlos! Cuond by low Codi 135 0y 55 S Lid ] Cuod 1€ UG
Figure 4: price call option of canola under Exercise price scenarios
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Figure 5: price put option of canola under Exercise price scenarios
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Table4: Check the placement of the estimated price range set a price floor and ceiling prices

S i Caond WA kA lilced WA bl

P9y oR92 P9y N N N Jlos! Cand
1061572 134853 0 1395000 346913.3 333428 K1
1127920 24088.7 0 1395000 291168.4 26708 K2
1194268 39578.9 0 1395000 240310.4 200731 K3
1260616 60651.1 0 1395000 v.195034.3 134383 K4
1326965 87673.1 0 1395000 155708 68035 K5
1393313 120672.9 0 1395000 122359.6 1687 K6
14596611 159380.7 64662 1395000 94719.2 0 K7
1526009 203304.9 131010 1395000 72295.2 0 K8
1592358 251818.1 197358 1395000 54460.1 0 K9
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Figure 6: placement of the estimated price call option between the ceiling and floor price under the exercised price scenarios
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Figure 7: Check the placement of the estimated price call option between the ceiling and floor price under the exercised price
scenarios
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