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c=S.e9"' N, - Ke™' N(dy)
p=Ke™ N(-d,)-S.e 9" N(-d,)
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—The Dow Jones Index times 0/01 (DJX)
—The Nasdaq 100 Index (NDX)
—The Russell 2000 Index (RUT)
—The S&P 100 Index (OEX)
—The S&P 500 Index (SPX)
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