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0 0 0

22

googo



goooood

t t
/ [as0Ss — 05, Cy]dws = / [DC(Ss,s) —bsrBs — aspuS;]ds
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C(St,t) = Cx(St,t)St —|— TBt

B,
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P(S;,t) = C(Si,t) + Kexp(—r(T —1)) — Sy
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Feynman-Kac [0
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DV = §VM021‘2 + Vepx + V4

0000V =V(e,t), p=uplrt), oc=oc(zt)
PDE [
DV —pV4+u=0, V(z,T)=g(z,T)

googo

T
Viz,S)= E[/ e~ (X, s)ds + e~ g(Xp, T
S
gog
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gog .
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Black-Scholes Model O PDEO (3) 00 O
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DC = §C'Mazx2 + Core + Cy

Feynman-Kac 0O 00O O
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00 [Girsanov]
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T
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0

1 1 1
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0 2 Jo

gboobbz, 00b0oooooooao

T
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0
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