Black-Scholes Option Value Web Application with MATLAB Builder for Java
Required Products:

MATLAB                                                

Financial Toolbox 

Statistics Toolbox                                            

MATLAB Builder for Java                               

MATLAB Compiler                                       

You also need to install Tomcat, available from www.apache.org.  (Note: It will be easier to type path names if you are able to install Tomcat in a directory without spaces.)
Getting the files

Copy all of files from the Tomcat directory to:  <Tomcat>\webapps 

folder, where <Tomcat> is the root directory of your Tomcat Web server installation. With this, you should have <Tomcat>\webapps\BlackScholes directory on your machine. 

M files:

Before running the web application, you need to compile the JAVA Builder component. Copy the contents of the M-files directory to your machine.
Before starting MATLAB, set your JAVA_HOME variable to point to your JDK installation directory. For example (assumes a Windows machine), if your JDK is installed in C:\java\jdk\j2sdk1.5.0, use the following command to set the JAVA_HOME variable:

set JAVA_HOME=C:\java\jdk\j2sdk1.5.0

If you do not wish to set a JAVA_HOME variable, then simply add the JDK bin directory to your system path:

Set PATH=%PATH%;C:\java\jdk\j2sdk1.5.0\bin
Make sure to apply these settings before starting MATLAB.

Before calling Mthe CC command, you need to make some changes in the M code:

In webvizroutine.m file, around line 9, change the assignment of ‘filename’ variable to point to <Tomcat>\webapps\BlackScholes\images directory. E.g as of now it is:
filename = 'D:\Applications\tomcat\Tomcat 5.5\webapps\BlackScholes\images\vizoption';

Change the path before webapps to point to Tomcat installation on your machine.
The mcc_command.m file has the MCC command that needs to be executed to create the JAVA Builder component. MCC command used here assumes that there’s a “compiled” directory where the output of MCC is stored.

If MCC is successful, you should get BSOptionModel.jar and MSOptionModel.ctf in the “compiled” directory.
Setting up Tomcat:

Copy the BSOptionModel.jar and MSOptionModel.ctf files created in the above step to:

<Tomcat>\webapps\BlackScholes\WEB-INF\lib 

Copy $MATLAB\toolbox\javabuilder\jar\javabuilder.jar to 
<Tomcat>\common\lib

Start Tomcat

Point to http://localhost:8080/BlackScholes/BlackScholes.html
JAVA source files:
Note: You don’t need to compile the JAVA source code as you already have the class files copied in the Tomcat directory. If you want to compile the JAVA code, you can follow these steps:

Copy java source files from the JAVA_Code directory.
JAVAC command used to compile the JAVA code:

javac -classpath <Tomcat>\common\lib\servlet-api.jar;

<$MATLAB>\toolbox\javabuilder\jar\javabuilder.jar;

<COMPONENT>\BSoptionModel.jar -d classes BlackScholes.java MWComponentServlet.java
<COMPONENT> is the directory that contains the BSoptionModel.jar file created as an output of the MCC command before.                          
