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mETHOD QUESTIONNAIRE 

(TO BE COMPLETED FOR EACH EDIT/IMPUTATION METHOD)

	NAME OF METHOD:
	Black-Scholes Pricing Together with Imputation of Implied Volatilities Using a Single-Layer MLP (BSMLP)

	

	1. Contact Details

	Name:
	Dr. Philip Kokic

	Organisation:
	QANTARIS GmbH

	Email Address:
	qantaris@freenet.de

	


	2.
	METHOD

	2.1
	The ability of the system to make use of available auxiliary information (experience from previous surveys, data from administrative sources etc.).

	
	Possible, but must be programmed

	2.2
	Use of additional background knowledge.

	
	None

	2.3
	Level of knowledge/skill required to operate each stage of the process.

	
	High

	2.4
	Level of human intervention required e.g. number of re-contacts for selective editing.

	
	Moderate

	2.5
	Relationship between skill, knowledge and experience of the operator and statistical quality of the output.

	
	Moderate

	2.6
	Relationship between time spent setting up the system e.g. exploratory analysis, pre-processing, training and final quality of the output.



	
	Moderate



	2.7
	The amount of resources i.e. minimum number of hardware/man hours required for processing 100,000 records.

	
	N.A.
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