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Figure 2. 2/8 PRIOR ART

[Hustrative equity valuation analysis known in the art
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{llustrative debt valuation analysis known i the art

Historical Current Current Current
share pric equity debt detai risk free
data capitalisatio rate
Equity
volatility
calculation
model
Risk neutral
option-theoretic
iy firm model
Risk
neutral
default
probability
y
Risk neutral to
real world
Database o et
historical ¢
real world mapping model
defaults
r
Debt
security
valuation
analysis
output



WO 2005/062224

Figure 4.

Ilustrative embodiment of the invention
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Figure 7. s
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