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Z - Z ; Z ;

a(t)dS(t) = a(t)S(t)dt + a(t)S(t)dB (t)
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EH 8.4.5 &fX(t)ga W
dX(t) = (t)dt+ (t)dB(t)
2 9ItoE A2, g(tx)AZ[0; L) RLOJ& =k #F 4 TH
Rl
FY (t) = g(t; X(1))g
(I AIteit A2, H# A

dy (t) = %(t; X(t))dt + g—i(t; X (1))dX(t)
1079 . . 2
—l_EW(t’X(t)) (dX(t)) (8.4.11)

Ho (dX(1))2 = (dX (1) (X (t))#: /T @A0) i+ 5 -
dt dt=dt dB(t) =dB(t) dt=0; dB(t) dB(t) = dt
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BP(8.4.11) T AR B A

dy (t) = %(t;X(t))+g—i(t;X(t)) (t) dt+

@g .. 1@% p
DX (1) (OB + 5 IEX 1) Wt

A, [IRG(6X) = g()RAXS  #, (8.4.12)f
A

4Y (1) = (X (1) ()+30°(X(1) *O)de+g'(X (1) (OdB(Y
(8.4.12)
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Bl 8.4.6 sAHAFEHEA ( Vasicek model ) #[]TF

0y 7 AL 4

dRt=a(b Rydt+4 dBy;

FRAITOA Xt Hd(Reet), H## HR:.

Ro=r:
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