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> with(finance):T:=1; exercise:=75; rate:=0.03;
> sdev:=0.07;
> 

 := T 1

 := exercise 75

 := rate .03

 := sdev .07

> for i from 1 by 1 to 364 do t[i]:=i:nperiods:=1-i/365: 
amount:=exercise*exp(rate*nperiods):

> price[i]:=evalf(blackscholes(exercise, exercise, rate, nperiods, 
sdev)):

> od:
> l:=[[n,price[n]] $n=1..364]:
> plot(l,x=1..364);

x

35030025020015010050

3

2.5

2

1.5

1

0.5

> 

Ä�%AiBNG9@,c�Bq /4�s�Y=O'-%Z02#�=G9@%Z.1,h;Q029l'-F4,v=GWZ72#G,/)


