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0 Z CQJ'X(O, tD,j)
1
L) [ ;
h z Colj.X(h, t(),j) = 2 Cl,jX(h, tl.j)
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2
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THB, F27ZL.

* Harrison and Pliska [4], Heath, Jarrow, and Marton {6], Baxter and Rennie[1], Duffie [3] S%£BI N,
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Q12 IR R 90 O 3B
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