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Ty & _ 1 ¥ I pTyaT
PHST(T) < 7} = o [wPT{sT(M) <3}, w20, (6.2)
CREOMBRER LTS, ZoLE, (6.1)RE KTRHES T S L
& = —ST(0)dPT{ST(T) > K} — PT{ST(T) > K} + KdPT{ST(T) > K}
= —PT{ST(T) > K} (6.3)
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R PTIZBET 508 S(T) OBESHZFHET HZ LB TEHE. (6.3) RiFLARLRT T 4
U7 ATBIREZ BN TWRN I EICER SR, -
EbZ, K=00L&ET = 5T(0), K=00DsEcT =0 THEIDLRDOERNEL
hz.
EE 6.1 I—mbT7 - a—L-FTarOfiEclillLT
c:wQﬂﬁfpﬁgwnzxwz:s—mmnAKP%§U3zﬂm: (6.4)
RERIITB. LIER-T, cx <08 Wexx > 0 MY 1.
(6.4) K25, K<MOh=FERX
S>c>{S—Kv(0,T)},
NELIZBELNS. F, R4.100ROBEREBEONS.
6.1 cxlISICEALTHRAMEATS.
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