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(OO ODOOO0OO0O0OO0O c=sn(dl)-kexp[-r(t-t)Ind(d2)d1=[In(s/k)+(r+sigma”2/2)*(t-t)]/
(sigma*sqrt(t-t))d2=d1-sigma*sqrt(t-t)J O O O O s=3000 k=290 r=5%"01 sigma=25%01] t-t
=4/12=0.3333d1=[In(30/29)+(0.05+0.0625/2)*0.3333]/(0.25*sqrt(0.3333))=0.4225d2=d1-0
.25*sqrt(0.3333)=0.2782n(d1)=0.66371 n(d2)=0.609611 [ [ [ 00 O O ¢=30*0.6637-29*0.
9835*0.6096=2.5251(2)0 U O O O O O O O O p=kexp[-r(t-t)][1-nd(d2)]-s*[1-n(d1)]O

000000 p=29*0.9835*%0.3904-30*0.3363=1.0467(3)0 0 0 0 O O O O O O c-p=s-k
exp[-r(t-t)]0 O =2.5251-1.0467=1.47840 O 0 =30-29*0.9835=1.47840 D 0D O O O O O
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