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Objective

� MicroF Option Pricing Calculator is used to 
graph the positions of grids on the tree, which 
represent the call/put option pricing by n steps 
within maturity. 

� The tool performs excellently computational 
accuracy and efficiency in a very generic way.

� The tool is developed by Excel/VBA.
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Binomial Tree Method

Where
C is the call option price;
p is put option price;
S is stock price;
K is strike price;
u is percent for up;
d is percent for down; 
is the time interval;

p is the probability
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Product Description

MicroF Option Pricing Calculator is used to price 
and GRAPH the call/put option pricing tree based 
on Binomial tree method.

The software macro is designed and coded as 
generic code which can be used to price and 
graph user-defined number of steps. 
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Product Description

Conclusion

� The brilliant part of MicroF Option Pricing Calculator is to 
generically graph the positions of grids on the tree by n steps 
within the maturity. n could be any user-defined number.

� The tool has the feature of calculating put/call option price of
every single grid on the tree.

� With the optimal computational efficiency and accuracy, the 
macro solve the problem of GRAPHING the n steps call/put 
option pricing Binomial tree.

� The macro is an independent utility tool which can be applied 
to option pricing with other tree formulations.


