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[5/22/2011] On card 255B, the formula for A(¢, T') is the one that appears in McDonald, but is incorrect. The correct
formula should have a minus before 0.50 ¢(T — ).

A(t, T) = e~ 050 $(T—1F+o(T—1}/6

So far, McDonald has not listed this in the errata, so you are probably not responsible for knowing that
his formula is wrong.
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