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At each node:

Uppervalue = Underlying Asset Price
Lower value = COption Price

Values in red are a result of early exercise.

Strike price = 77951

Discount factor per step = 0.9836
Time step, dt = 0.0825 yvears, 30.11 days
Growth factor per step, a =1.0166
Probability of up move, p = 0.5461
Up step size, u=1.1185

Down step size, d =0.8940
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At each node:

Upperwvalue = Underlying Asset Price
Lower value = Cption Price

Walues in red are a result of early exercise.

Strike price = 64544
Discount factor per step = 0.9836

Time step, dt = 0.0825 years, 30.11 days
Growth factor per step, a=1.0166
Probability of up mowve, p = 0.5461
Up step size, u=1.1185
Down step size, d = 0.8940
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