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1. Implement the payoff-functions for a European call option and a European put option,
and plot them for some strike price of your choice.

2. Find a linear combination of European put and call options which has the following
payoff graph:

70 75 80 85 90 95 100 105 110
Stock Price [EUR]

2

0

2

4

6

8

10

12

P
a
y
o
ff

 [
E
U

R
]

Butterfly Spread

1


