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Su =S8 * (1+u) = 151.875
Sd = 8 * (1+d) =87.75
Cu = max (Su - E, 0) =31.875
Cd =max (Sd - E, 0) =0
q=(Rf-d)/(u-d)=0.5263
C=I[q* Cu+ (I-q) * Cd]/1+Rf
C=15.5332
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Suu =S * (I1+u) * (1+u) = 205.0313
Sud = S * (1+d) * (1+u) =118.4625
Sdd = S * (1+d) * (1+d) =68.445

Cuu = max (Suu - E, 0) =85.0313

Cud = max (Sud - E, 0) = 0

Cdd = max (Sdd - E, 0) = 0
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q = (Rf - d) / (u - d) =0.5263
C = [o* * Cu™2q(1-q) Cud + (1-q)* * Cd?/(1+Rf)?

C=20.1929
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C=SN(d1)-XeR" N(d2)
d1=In(s/x)+(Rf+(vil2))t/5VE

=0.1249=0.12
d2=d1-/53\/t
=-0.1583=-0.16

N(d1)= 0.5478
N(d2)=0.4364
C=16.8661
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Delta: A = N(d¢)=0.5478
Gamma: I = N'(dq)/ S* o *Vt = 0.0091
N'(ds) = (1/V(2m)) * e”(-d+? / 2)=0.3958
Vega: Vega =S * N'(d;) * vt=52.8727
Theta: Theta =-(S* o * N'(d:) / (2Vt)) - rf * E * e/ (-Rf * t) * N(d;)=-14.40
Rho: Rho=E *t * eM (-Rf * t) * N(d,)=50.7241
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C=S1N(d1)-Xe Rt N(d2)

S1=S-Dte™Rf
=148.26
d1=In(s1/x)+(RF+(Vil2))t/5t
=-0.0149=-0.01
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d2=d1-/53\/t
=-0.2981=-0.30

N(d1)=0.496
N(d2)=0.3821
C=14.3201
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