
Reflected Brownian Motion (x=50) 
Trial 1 

x 

0 2500 5000 7500 10000 
Time 

200 

100 

Path 

Original 

Reflected 

0 

−100 



Reflected Brownian Motion (x=50) 
Trial 2 

0 

50 

100 

x 

Path 

Original 

Reflected 

0 2500 5000 7500 10000 
Time 



Reflected Brownian Motion (x=50) 
Trial 3 

x 

0 2500 5000 7500 10000 
Time 

100 

50 

Path 

Original 

0 Reflected 

−50 



x 
Reflected Brownian Motion (x=50) 
Trial 4 

120 

80 

40 

Path 

Original 

Reflected 

0 

−40 

0 2500 5000 7500 10000 
Time 



x 
Reflected Brownian Motion (x=50) 
Trial 5 

120 

80 

40 

Path 

Original 

Reflected 

0 

−40 

0 2500 5000 7500 10000 
Time 



x 
Reflected Brownian Motion (x=50) 
Trial 6 

150 

100 

50 

Path 

Original 

Reflected 

0 

−50 

0 2500 5000 7500 10000 
Time 



Reflected Brownian Motion (x=50) 
Trial 7 

0 

50 

100 

x 

Path 

Original 

Reflected 

0 2500 5000 7500 10000 
Time 



Reflected Brownian Motion (x=50) 
Trial 8 

0 

100 

x 

Path 

Original 

Reflected 

0 2500 5000 7500 10000 
Time 



Reflected Brownian Motion (x=50) 
Trial 9 

0 

50 

100 

x 

Path 

Original 

Reflected 

0 2500 5000 7500 10000 
Time 



Reflected Brownian Motion (x=50) 
Trial 10 

0 

50 

x 

Path 

Original 

Reflected 

0 2500 5000 7500 10000 
Time 



 
 

 
  

  

MIT OpenCourseWare
https://ocw.mit.edu 

18.642 Topics in Mathematics with Applications in Finance 
Fall 2024 

For information about citing these materials or our Terms of Use, visit: https://ocw.mit.edu/terms. 

https://ocw.mit.edu/terms
https://ocw.mit.edu

	cover3.pdf
	Blank Page




