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At each node:
 Upper value = Underlying Asset Price
 Lower value = Option Price
Shading indicates where option is exercised

Strike price = 800
Discount factor per step = 0.9876
Time step, dt = 0.2500 years, 91.25 days
Growth factor per step, a = 1.0075
Probability of up move, p = 0.5126
Up step size, u = 1.1052
Down step size, d = 0.9048

989.34
189.34

895.19
100.66

810.00 810.00
53.39 10.00

732.92
5.06

663.17
0.00

Node Time: 
0.0000 0.2500 0.5000
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At each node:
 Upper value = Underlying Asset Price
 Lower value = Option Price
Shading indicates where option is exercised

Strike price = 0.6
Discount factor per step = 0.9958
Time step, dt = 0.0833 years, 30.42 days
Growth factor per step, a = 0.9983
Probability of up move, p = 0.4673
Up step size, u = 1.0352
Down step size, d = 0.9660

0.677
0.077

0.654
0.054

0.632 0.632
0.033 0.032

0.610 0.610
0.019 0.015

0.589 0.589
0.007 0.000
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At each node:
 Upper value = Underlying Asset Price
 Lower value = Option Price
Shading indicates where option is exercised

Strike price = 30
Discount factor per step = 0.9876
Time step, dt = 0.2500 years, 91.25 days
Growth factor per step, a = 1.000
Probability of up move, p = 0.4626
Up step size, u = 1.1618
Down step size, d = 0.8607

48.62
0.00

41.85
0.00

36.02 36.02
0.93 0.00

31.00 31.00
2.84 1.76

26.68 26.68
4.54 3.32
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Node Time: 
0.0000 0.2500 0.5000 0.7500
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