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/ satisfying a first criterion relating to a sum of a first correction correspond-

\\ / 208 ing to the first option and a second correction corresponding to a second
: 4 option representing a position opposite to a position of a the first option

Determine price of option and having substantially a same absolute delta value as the first option,
208 wherein the first correction relates to a difference between a theoretical

Determine price according to price of the first option and the price of the first option according to the
volatility smite | -220 volatility smile, and wherein the second correction relates to a difference
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