
F 30 -0.064539 ln(F/K)
K 32 0.04 tau*(r+.5sigma^2)
tau 0.5 -0.024539
r 0.03 0.282843 sigma*sqrt(tau)
sigma 0.4 -0.086757 d1

-0.369599 d2
0.465432 N(d1)
0.35584 N(d2)

2.537725 call price
0.534568 N(-d1)
0.64416 N(-d2)

4.507949 put price
4.507949


	Sheet1

