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P.19, L-7: - I fax & W) dt, ~ fx (&, W,)dt

p.25,13: & (Ins + (r = Z),0%)
P.29,L3‘4: (Ct - Pt - St)eT(T—t) - (ST - K) + ST ES K + QT(T_t) (Ct - Pt - St) >
0

P.29,L5‘6: (Ct - Pt - St)eT(T—t) + (K - ST) + ST ES K + QT(T_t) (Ct - Pt - St) >
0

P.31, LS:

5 8%P

(@ uS; + Bere™)dt + a,08,dW, = (g—i +uS, -+ 502 SE 2 2) dt +

08, == dW, - (4-5)

P.33,L-2: O(Theta) = —t N (dy) — Kre "T=9(d,)

2T
P.34,L1: ['(Gamma) = a—‘; - x\f:_i

P.34,13: v(ibga) = g—z = xvT — tNV'(dy)

P.41,L14: B(t, T) Fyexp(—r(T — t)) & Mt E fm F1K....

2r

P.51,L5: §* =——
2r+o
_ LP,,(x)=0,x>5"
P.52,L16: {Pam(x) —(K—x)x<S" (8-15)
-1,x> 58"

P.53,L5: Pl.(x) =

~(K -5 (%) Creeie” < s

Zs*



2(ef7-1)
(9+a)(e97-'—1)+29

P63,L-6: C(7) =

P97,L-5: ¢y (k) = exp(ak)Cy (k)

PO7,L-3: B L TIHEZ2HHY cr(k) (EMELLEL -

Pog,Ls: ¥ P (w) = [, cr(k)e™ dk

. _ ,—ak 1l (® —ivk
P99,L2: Cr(k) =e @ an_oolPT(v)e wk dy
P99,L18-19: Y;&P i.i.d. I T normal 434 » [HEY,~N (u, 52)

P100,L1: FEr &y puM =20 41 — "72 ) (exp (y +2 62) - 1)

P100,L2: ¢ (u) = exp [T (— #) + iuMuT + AT (exp (— 622u2 + iuu) — 1)]

k0T (k—ipou) . .
exp(——————+iuTy+iulogs 2
P100,L17-18: ¢r(u) = ( ot — 0) * eXp (— M)

vyT .
T k—ipOu . ™o ycoth—+k—ipou
(coshy7+'C lf usmhy?)d 2

P.103, L1:
PES(t, %,y T,h) = Ef iy {e T OR(ST)}, (3-4)

P113,L3 Y}EIEEEEB‘/:\ZO.OS/Z = 1.965‘20.01/2 = 2.58 °

P118,L-1: P(0,Sy) = Ne TV (d,(0,S,))

P119,L6:
Closed Form
Price Call Put
Cash 0.5166 0.4065
2
1 (oo -x“/2 e N2 2 _
P138,l8: Pf = Ef_wl(x > c)e_e(x_we @=w*/2 = E {I(x > c)er 2~}




P138,L10: REDILLE Foe /2eHY

P140,L13: Z1=(Z>c).*exp(mu”2*0.5-mu.*Z);

P140,L5: T*(x) = supgen[0x — T'(6)]

P143, L8: Glasserman et al.

P. 144, 15: T*(x) = supgex|6x — T'(0)]

P145,L1: 1.5 fEM]— * b BB — b (E Bk s E VG TR
P145,L14: P(r; <VaR,/Sy) =1—a

P145,L15: VaR, = —SooNTN'(1 — a) = SyoVTZ,

P153,L13:
Soe_(H%z)T/zN In(Sg/K)+(r+a2/6)T/2 — KN In(So/K)+(r—a?/2)T/2
T T
o 5 o E

P212,12: Au, ~ exp () /Ace,

- 4

ox x sz 6x3 dx*

V3(T 2 (4x°T, + 5x3¢, + x*k;) (1-3)
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P293,L17: (X)~N ((Hz) (pallaz (7122 2))



