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1. Discounted Cash Flow
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1. Exercise Price
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1. Numerical Methods

2. Black-Scholes-Merton

3. Wiener Process

4. Geometric Brownian Motion
5.1to’s Lemma
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1. Partial Differential Equation
2. Risk-free Rate
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1. Cox, Ross & Rubinstein
2. Backward Induction
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1. The Option to Defer / Timing Option

2. The Option to Abandon

3. Expansion Options

4. Contraction Options

5. The Option to Switch/ Change Operations
6. Net Present Value
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