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Pg(t)ZaH(t)—l-m—l-n (1)

O ¥A& 918l HH 7H4& 718tets Beke 49 &3

& A4 SFEAYS "Ev 7}
g3,
dpP,(t) = o P,(t)dt+ o, P,(t)dw,(t) 2
- 9 AeA a5 F7HE(drift rate), o, HEA (volatility rate)s WEFHH,

g
o|% wer|EE Azt tE) BusE Ao R

- dw,(t)= 7HA9 &E4 HH(stochastic process)S TYA7I= IHAA

(Wiener process)= WEN.
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- AUAA w, () w,(t)E AR ZHAA A2 7PgFED)

O AB|A AL ILNGY AA}#, & =d=d
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Pt)e & al, o] AN QN P (i=g,5) 8 A welg
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749 F e
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15) < HHSF JKM?| 7HA58S BHl 25233t Zlo] Fglo

g
e R WolEY £ 918,

14 Z& 0l5+HO0ILH 16-09



Y I=Sg0 24
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2Ag o,
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_ zéﬂ)é_l
V(m’y)_(é)( y

o, +a 2(p+ag)
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— 5 A: A UQZUZ-FUE.
v ¢
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F s o,
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J— — _|_
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p=0.1, a,=1.15, m=3, n=3, Q=5 T=20, 1/ A =1//250

d= fAdAY AHA THE F
AT & Y= PAAEA 74

O F43 7|2 HSvHE vgor 22
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Pr< AR Ade gt 25
- 7P A2 JKM 7HA(20159 8€ 124 71 JKM EE $8)= 7|
o, 7 HHA%F Alek7b4e] $10.63 ©l/de] =¥, HHAE A 2ol A
71% Alfo g Mgt o] HARA ASoE Y.
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TOE &
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o 4 9SS PN
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