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LZbDHNLZEEERL T, HABKMEEBIZL TH D,

ZDOEIICART MRHTIC LD 7 —Tike< . RIFETHWAIEIEZ 1 V&2 —% H
WALBR A AT H 2 & T, BEKRIEE AT bR VE VNI 1T, ARICEITDEME T 1 V4
—DOEMER D D, FHRXEZLUTICRT,

K(3.4.1), BAQIC L TERINDZZENETND 7 — U =& % Fi(o). Folo)& T 5,

Filo) = /7 fi(Detdt (.41

Folo) = [ fo(eltdt (3.4.2)

17



T,
fit) : ANES (KROS54 ERIE)
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FEZoTLEW, FIL TRV, ZRPEHBREDOL G, MOHTESLCRRDAED G
WML, ZORREEZREEZ CHMT 5, (KMROEE. HEY I —va v TEkEh
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. (1+x)o,. =m/5s

. (1+x)o. = 1/5s

(1+x)o. = m/5s

(1-x)o. = m/30s
(1-x)o. = m/60s

(1-x)o. = m/90s

d. (1+«)o, =1/5s (1-x)o. =m/120s
e. (1+x)o, =m/10s (1-x)o. = m/30s
f. (1+x)o. =m/10s (1-x)o. = m/60s

g. (1+x)o. =m/10s

. (1+4x)o, = m/15s

(1+x)o. = m/15s

. (1+x)o, = m/15s

. (1+x)o. = m/20s

(1+x)o. = m/20s

(1-)o, = 1/90s
(1-x)o. = m/30s
(1-x)o. = m/60s
(1-x)o. = 1/90s
(1-x)o. = 1/30s

(1-x)o. = m/60s

# 361 _REBHEBILELDIBEHEZTANVZ—DEEOKHE

— g3 50 (1'*'(1 Jo ¢

=RERMRE(M) 0 T /60s [ /90s [ w /1205 | w /1505
m/5s | 0.031 0.033 | 0.067 0.097 -
m/10s | 0.031 0.042 | 0.094 0.116 0.138

(1-a)oc|mw/15s| 0.031 0.05 0.099 0.124 0.143

m/20s | 0.031 0.05 0.103 0.128 0.144
m/30s| 0398 | 0.398 | 0.389 0.383 0.381
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X176 3R LEEbDTHD,

1). (1+x)o. = m/15s, * (1—x)o. = /905D £t
2). (1+)o. = 1/20s * (1—-x)o, = m/30sD H il

3). (1+x)o. = m/15s, * (1-x)o. = m/60sD H i
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5min (1-a )o c=m /30s (1-a )o c=1 /60s

(1+a)o c m/5s m/10s mw/15s 1w /20s 1 /5s m/10s m/15s m/20s
ALl 0% 0% 0% 0% 0% 0% 0% -
UVE 8.26% 1.85% 0.76% 0.24% 5.26% 1.82% 0.24% -
&34 A 1.53% 1.18% 0.51% 0.03% 1.06% 1.08% 0.03% -
5min (1-a )o = /90s (1-a )o =mw /120s

(1+a)oc m/5s m/10s mw/15s 1w /20s 1 /5s m/10s m/15s ™ /20s
Bl 0% 0% 0% - 0% 0% - -
BUVE 19.19% 1.39% - - 3.89% 1.39% - -
ER5E 1.06% 0.93% - 1.29% 0.93% - -

# 4.1-3 AM 10 0% RE LIZAKMEARIZRBIT 2R 2ZH R

10min (1-a )o c=1 /30s (1-a )o c=1r /60s
(1+a)o c m/5s m/10s m/15s 1 /20s m /5s 1w /10s m/15s 1™ /20s
BiL 0% 0% 0% 0% 0% 0% 0% -
MULVE 47.35% 27.18% 21.64% 19.22% 39.18% 25.54% 19.21% -
EAGE 23.08% 19.53% 15.86% 12.51% 22.22% 18.33% 12.25% -
10min (1-a )o c=m /90s (1-a )o c=1 /120s
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Bl 0% 0% 0% - 0% 0% - -
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TG E 22.22% 17.31% 11.92% - 22.04% 17.29% - -
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(1+a)o c m/5s m/10s m/15s m /20s m /5s m/10s m/15s m/20s
JERA B 4.38% 1.51% 0.89% 0.71% 2.92% 1.33% 0.71% -
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AIEFOBIE &3 5,
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