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S(t, +At) =S(t, )+ rS(t, )At + oS(t, )e(t,)

At

S(t,,,) =10000+ 0.1x10000x 0.00625+ 0.2 x 10000 x £(t, ) x +/0.00625

S(t,,,) = S(t,.;) +0.1x S(t,,,) x0.00625+ 0.2 x S(t, ,) x £(t,,,) x/0.00625
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T =+ (—logé,) cos27¢,

7, =/(-log &) sin 2z,
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_In(62/60) + (0.1+0.2% /2) x (5/12)
0.24/5/12

d, =d, —0.2/5/12 = 0.512188

d, — 0.641287

N(d,) =0.739332 N(d,) = 0.695740
C =62xd, —60x0.95918x d, = 5.798



