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T, f=[B1,B2lx&bici®nd 3&C=[C1,C2,C3,Cs,C5]. B1=C1UCz.
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KEl &2, £LTLED r* Kjj=1,2, ,JOBRED S & T X DOBFKFAM
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[EFEHA])
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ThHd, - TMBELLOTHIEL L, FE20HBTRTNTOjIEDO T,
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C(St. T—tK)—P(St. T—t:K)=5St—KB(rt,T)

(GEBH] A —ETH A LRAMKIKCEHTE S,
EHATIC B 1 %l O i fE % BT 5,
7230 =max{0.ST— K} —max{0.K—St}
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