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1 [FLCHIC

T AV B« TV a AlikiE, 18D TRERR A ZERO TIIARETAIC
FHMICE 72 e, TT 4 RAIEE MO X 2B R BB A IR S
NT& T, 2L, JREPEMRS DR S e S BUEA D56 % B
ThE, Fix OfeROHIFHESTINCH R TE RN &b, 77 14 Rk
RO DR RFR TR EREBE SN TR o7z, K, JRE
PEMIRE 238 572 7 T AR T DILBORFRICHE D o, T AV A -
F 7 a Ak E RO FEE AW THRR R T ke R
Llce FeZDBE, MHERMOL AR MONTNET A Y B - A
7 a A 5 i (Karatzas and Shreve[1998], Carr, Jarrow
and Myneni[1992], J. Huang, Subrahmanyam and Yu[1996] % % 2 /}l)
W, DD 7T ADFRAEBOEERIZRE O [ PEMAR I L THE Y LD T
xR,

FVFEL IR~ D & B PEANRS S, 23 1 RoTHLum R

dS; = (r — 6)Sdt + o(Sy)dWy, So = (> 0)

WZHE D AT (r ITEIAR], §ITAYR) FTMIE K. W T o7 AV
By« Ty b AT a A DL R

sup E[e7"(K - S;)T] =
0<7<T

T
B e (K~ 5)'] + rKE Vo e_ml{“B“}d“}

—0E

T
/ e—’”“Sul{su<Bu}d“1
) <

(7272 L By (3RBEATHBIR L /TN 5 0 <t < T L TER S DMEER72
BI%K) ARV SO Z L EI/RL, ZHUCKE LT Takahashi[1995], [1999] iZ
KYa—pve7y - 7V a MiEOIEE & UTRR SN RO F
EEISHT 2 Z & CEMICE R 2 FIEE B L,

WO RBAIEIL, 2 — 0 v/ VO IRAEFESR ORI U, AN T Z
U HEETTRBIEND L& JREPEMM A A7 (ZRoL) v a7
DULGREFIFRICHE 5 B30 ([EA - B6H [1992], Takahashi[1995], [1999]),
Flo, RN L TEST L~ a 78 L3 b e e R
7€ 9 %A (Kunitomo and Takahashi[2001]) & ®, FEHIZMm x5 DK
DFFFTIN 72 % 5 2 D] — 7R HIETH 2, Wl R, BRI
I, MR LR DMERERE, £OT7 I 0 VEHOREAEe Dby, H
b, HMERNEEEDO E DY TR 2MERNLRT A 7 —REEE X, &
FENCIX, MERMITICRIT A~ TNy - EENEGR (K1 21X, Tkeda and
Watanabe[1989], Yoshida[1992] ZZ M) (iSO & EYk a5 (Kunit-
omo and Takahashi[2003]), 7 7 A F > 2D/ IT 2 I AP b Joik
DI —ry SPRAEGES OFHL DI NS DT Y | BIFRIER— 7 +



U # (Takahashi and Yoshida[2001a], [2003] . Kobayashi, Takahashi and
Tokioka[2001]), E>T I r - 2 b— a3 OghE{l (Takahashi and
Yoshida[2001b]) 72 ER3H D, AiwiE. #1D THRTRBER T A U 78]
IRAEGERA~OEMARWRETH D Z & &R Lz, B, ThbT77AF R
BT DML OIS R OfSUE, [EA - & [2003] 22 ST
7o,
Fle, TAV A AT a Mo Bk & LT, Sy A3 CEV(Constant
Elasiticity of Variance) #af2, HIH,

dS; = (r — 6)Sidt + 05 dWy, (1/2 <~ <1)

208 D B AT W CEHEBICEBIEFH R 21T\, WHLEBRIEOAEZ MERd L
ro BT, VFX— RV D4 RO L EEZGDOETHNSZ LT,
BUEFHA 2\ 3 5 HiEb I L, BESICWTZoaHEEZ R L
oo AR, Py b e A7 vavikxtg e LTEBET L0, RO mITAL
WXIND D VITER B AT PECRT D a—v - A7 a IZR LT
HUTIEE D,

AT L ORERIILL FOMWY Th 5, 52 W TIL, REEMKH DK
727 7 AN BT D ILHORFRICE D B RITK L, TA VB - AT a v
ML D3RO TIRA, FEAZ 52 5, 53 T TiE, WhlEREE H
WI2T AV« AT a v OBHEFFRIED BARN 727 V3 ) R W% fiF
T5, FH4FETIX, CEVIBBRE~OWHLEEOHBIZOWTHIL, £

’ﬂ#éﬁwm&ﬁﬁm&%ﬁéf&é HHETIX, ABROERITD
W BLIZAlIL D, AliERICBWV T, ATl bz R ERDOFENA
KON, A T%w%ht%ﬂ%%&w EIFHR L Z R, CEV iz
OIRDAFAEL - EE, JREPEMMS 2 CEV BRI S HADT AV v -
ATy a AMEDOSRCBE LT 5, Fio, TAV Iy - A7 a Ul
ﬁ®‘%%r¢tb®%&&ﬁé@%ﬁ T VF U LD R R VAR

2B 5 iR E B AR B,

2 FTrAYUAY AT 3mSR

A TIL, U PEMNER DB 8 D — M2 7 T A DYLBORFRIZIE O &5

BRI THESERBFET D2, ZLTCT AV Sy b ATV
/0)@ AmilAS 2N Z OIBEATREBER Z NS Z &k, a—eEe 7y - F
Tva ik L BPATH T VI T A EMREER AR END T L &
Y

(L F {Fito<i<r,P) &7 4 NVF —AF & SEfMHeR2EM, W [0,T] 134
T, 74N bb—va {Flo<<r & DA DRI (-usual conditions-
#il 21X, Karatzas and Shreve[1996] @ Definition 1.2.25 ZZ M) w7z
L, g cThdreds, Wy, (0<t<T)i% (QF {F}o<i<r,P) LFE
BINTIRIAEET TV BB &5, 22T, PREE~AVF T —
NAEZRTHEDET D,



Wiz, S7, (0 <t <T) idMeRihsy
dS; = (r — 8)Sdt + o(S;)dWy, Sy = (> 0) (1)

Off (RVMiE) 2R T D ETDH, L ord ITEDOEH, 0 : R — R
I LERE RIS T, v, 2 e R ERDBILEED y, 2 ITX LT Ky > 0 BFTEL,

o(y)? < Ki(1+y?) (2)
lo(y) —o(2)] < h(ly — 2|)
BT b0l+b, 22T, BEkAIXA:[0,00) — [0,00), h(0) =0, Bk
RPN CERD € > 0 ITH LT [ o h ™ (u)du = oo 2T LT %,

AR 1 ZORMD FCOMMBDOALETIEN [1974] DEFR3.1 T, WD —
EMEIE Karatzas and Shreve[1996] @ Proposition 5.2.13 T/R &AL TN 5,

LD T, T REITHEENRDOFEEZ RTEHREZIRRD
EE 1 (RETHESERAOHE) (1), Q) DOF,. K >0&L0<t<T,
O<z<oo ERBEEDL, xITXLT,

p(t.z) = sup BIe~(K — §7)1] (3)

Ci = {x € (0,00);p(t,z) > (K — )"} (4)
EEET D,

7l LLEDOsup i3 0 <7 <t &2 BEEDELRZ 7 iZbleoTEDHD
ET 5D, ZOKE, a>0, 0<I<T ERDPEBEDEL a. 1IZXH LT

P(nglf Sy <a)>0 (5)

WO D7 BIE, HDIFADE co(t) BIFEL T,
Ce = (c(t),00) (6)
LRIND,

(REB) #ifiim 6.1 2B,

p(t, ) 1%, JREPEMAE OB R DAk x. Wil £ TOHIM t D (TTREALH
KD)YTAYHY « Ty b« A7V a ORI E T DMk ER LT
Do Fio, X (B) 1%, FREEMASI W E TIEED (IED) Tl %
B 5 HEENER TIERNWZ L2 BERTLHIERMETH D, 612X (6) 1%, Bl
RERUC B W TIRE PEMIAS DS c(t) L FCThIUTA T a V2 RA LT 5
0T ENEFELL, ct) 2B TWIUIRA LoSi 5
FLNWZEZ/RLTEY., TOEKRT () 1T, HEfTHEEER & MRXh 5,
W, TAV Y « Py b e AT vafilgina—mery 4 7va
ATk & HHUTRE T L I 7 A LMHIN AR END Z & ER T ER
EEDFREIRND,



EE 2 EHI1EFA—DOFREDOFT, Bii=c(T—1t), 0<t<T LEHT
%o T DHE,

sup E[e7""(K — SH)*] = E[e_TT(K - SE)TI+E
0<r<T

T
rK/ e_ml{sz<3u}du]
0 v

T
_ E)[&l/) e_T“S$1{55<Bu}du] (7)
i <

DIV ST,

(REPA) #ifiif 6.2 22 M,

EEL2 XV, PRI O A PEMAR A = T £ COMMN T -0 <t <
TYOT AV Iy « Ty b« ATV a AikkON RN H615,

21 EH20OKH0 T, WIHIREROREPEMF DS z, Wil E TOBIH
T—t0<t<T)DTAVHY « Fv b+ FFva AAREICEH LT,

T—t
PT—ta) = Bl TO(K =S5 )"+ B[ rKeligap, du
0 <

_E| /0 St gyl (8)
D3R Y ST,
% 1 OFEHA
p(T—t,x) = sup [e"(K —SH)T]

0<r<T—t

T—t
= Ele T (K - 57 )]+ E[/ rKe " 1se <o(r—t—u)}du]
0

T—t
—E[/0 08ue™" (s <e(r—t—u)pdu]

T—t
= Ele """ (K - 5% )]+ E[/ rKe " lisa<p,, ydu]
0 <

T—t
| /O 5ST€" g0 .. .yl

K@) DHFUFE1IHL, F—vtTr Ty b - FFvaflilkzgL,
B2, STITHRIUTHE S VI T L EMHIND T AV I > « A S v a Vel
DOHIBRAATHE OMEFID b 72 &3 AHIMIE 2 RBLL T\ 5,

FE 2 R1 Lt RN OKEITHEIR B, OEEND. B, 3
K-z = p(T—t2)

T—t
— Ele T (K — S5 + B / rKe g <p, . 1dul
i <

T—t
([ aSie ™ L spen,,,du (9)

ZWICTIRRD 2 THDZ L3R5,



3 EHEERBEICK BT AN AL -F T 3 & OHE
x>0 LRDEED x X LT, MR 72X
dS, = (r — 6)Sydt + o*(S,)dWy, S = (10)
DOiEfR%ZE SF.0<t<T & L., ZNEHKMONE S R LT 5,

212 V2B PESR r, BLYE 6 IXIEOERT, RT7T7 4V T 4 2RKTH
o R — RITEEAK T, IO (2) 2T bD LT 5,

3.1 FTHAYAY AT a @mBOHEAE
T TATHEIE K OT AV By« Py b« F 7 g OGN Py X

Py= sup Ele (K - S,)] (11)
0<r<T

EENTWVWBER, ZOFMED FTITRDOFEIZ Py xR USRI —a 7
veFTvave, BHITHE T LI T A LMEN DR END (B
22,

T
Py=Pg(T,z) + ’I"KE[/ e " lyse<p,ydu}]
0

T
~ OB TS spep,dul (12)
0 <

2T B B TSR LI D 0 <t < T L TEZINDMENR

T—t
K—» = PE(T—t,z)+rKE[/ ¢ sz <B.1ydu]
0

T—t
_SE| /0 €S - <, ] (13)
BT RAD 2 ThB I LBy PoTND, (2 BH)

I/
Pg(t,z) == E[e "™ (K — S§)7"] (14)

LEET Do

EoORZMEBMELZ L, S B L THE /R ZH 5> 2 & T B, &K
B, EHIT Py ERDD,

0, T] DoyEEE N, 2EIOE A %

A =

=1

CEF/THIETO,A2A, ..., NA &\ HERIRE N ZE 2 D,
ER S KRR B B(N A7B(N 2)A .., Ba ZLUFOFRIATRD TITL



ZEizT B,

7

K —z=Pg(A,z) (15)
W2 RRD 2 & B(N—I)A LEET D,
wIZ

K-z = Pg(2A,2)+rKAe "™*P(Si < Biy_1)a)
—6Ae P E[SAl{sz <Biy_1)a)] (16)
BT IAD 2 % By _ga & EHET D,
B(n-1)a, B(n—2)a, s B(N—it1)a B3RP 2T2& LT

i—1
K-z = Pg(id,2) +rKAY e " AP (SiA < Biy_ivk)a)
k=1

1—1
—0A Z e_r(kA)E[SgA1{5§A<B(N—i+km}] (17)
k=1

BT RKRD 2 & B(N—z’)A LIEET D,

L}U:OD%KL’C%EﬁﬁEﬁﬁB(N_UA,B(N_Q)A,...,BA BIRDI-H, T A
Uhy e Ty b F7arOffils Py %

i—1
Py = Pp(T,2)+rKAY e "FAP(SE\ < Bia)
k=1

1—1
—0A Y e_r(kA)E[SliAl{SgA<BkA}] (18)
P

ELTKRDD,

3.2 #EnLREEDEA

EEEOFAEFFICRB TR, FoXickir5

Pg(t,x). P(S; < A). E(Sil{g,<ay) ZREMIFHET2LEN D D,
IITARDIERETD, TOLEDICU FOWIITEREZZE25Z LT
Pg(t,x), P(S; < A)y E(Silis,<ay) ZIEBICE TS 2 & 228 %,

FPFEEMRS S, & F ORI (10) ZWITEB DX L 72585 A —
5 ATHIRICHAE SEIFICEERET, Wb, S 13k Omesmsy i
KEi=+ L35,

dsy) = (r =)\ dt + e (5;7)dW;, S =« (19)



7221, e€(0,1] &35, X(10) & DBMRE RIUE, X (10) DRZT 1V
T4 DHEo*(S)) % eo(S\) ICEE WA TND - LICEREET S5, Wb,

o* () = ea(S(7)

Th D, WTEBAL, e =0.0, DEVRT T4 VT 4380 OMEEH i
BOEbY TS 2HRINCER LT 3 FhE bA5 2 ERTE S,
e = 0.0 DO PEMMET 51 1%, 5 (19) £V dS' = (r—0)S9at,
S =z THBEMD,

St(o) = gelr O (20)

kv Exens, S AKEc=000EbY T A—F— % TRET
5L,

Stg) = St(O) + €g1r + €2 gar + o(€?), (21)
P / =0t 5 (50 )aw,,
0
gt = /Ot 700D 9o (S0)) g1 AW,
90(5©) 9o (S\)

- /N € 0
a5 {05t

THDHN, B 1ESREMN SO & 220 A OWHERE A2 M 510
MM CHD0, BLFOERE LS hi-Mees sk X9 #8AT 3,

St(e) . St(O)

(€)
X, =
t €

(22)

ZOWE X D e A—F—F TOWTIEIL.
Xt(g) = g1t + €92t + 0(e)

ICEVERSND, g b, PO, DS, 5, = [ 200005250 ay
D VRTEFEBUMICHED = LT 5 L, XD D | 0 & LIS Ao
SIFIERDAMATH D Z DAY, S BT, Takahashi[1999] ® Lemma
2.1(1) ZHWB &,

Elg2t|g1: = z] = cpr? + ft,

u

1 t

6 = g/O e(r—é)(t—u)o.(sg)))ao.(sg)))A 20-0)(1=0) 52( ) gy iy
t

fi = —ady,

BELND, TR 6OEANRER» S X omrEiL.

9y () ~ 0l 0,54] + el + fnlas0, 5l (29



& eA—F—F TP RD D (HH OFEMIL Takahashi[1999] %
M), 2720,

n[z;0,%] =

1 —z2
NN exp (2—&> ,
LiEHT D, WE, MREH XSO XERANHOEDY TRESh, 20
BB ¢ | 0 ORFORRIRIYAT T b B ERIAR OB L% ((23) Kot
O 1) 1T, e A —F—Ddb BEH ((23) XOFRE 21H) ZME T2 b
DTELENTND Z L Rbhs,

=0 X9 ORI OIIR (23) 1K S%  P(SY < A). E(S\91
LRI R C X B (FHAOEMITAR 6.3 2B ), Wb,

(st <ay)

. S(f) _ S(O) A— S(O)
P(S\9) < A) = P(=— < )
LoA_s®
= P(x< fst)
a
~ N(\/—é_) — e(era? 4 fi)nfag; 0, 5], (24)
t
A-sY
ay = t 5
€
y .2
N(y) = /_oo %ﬂexp(%)d%
E[S91 ] E[S{1 ]
t sy t X D<)
€ 0 0
= E[(St( ) — St( ))1{Xt(e)<at} + St( )1{Xt(€)<at}]

= E[(57 -5 | +5P(x7 < ay)

(x{9<ar}

St e STFO)

— ¢E| 1 1+ S9P(x < a)

(X, <ar}
0 €
(xO ) T SOP (XY < ay)

~ €e(=2nlag; 0, %] — eciainlag; 0, %))
+$Wmé%y%@ﬁ+ﬁm@m@m,@m
B, HoT. ZHABEANDZ LT Pyt ) HERMICHIITX 5,
DFEY, Pp(t,r) ZRIIC e ITEAFSHET, WO T PE(t,x) ES &,

= E[Xx\91

Pi(t,z) = Ele (K — S\

- MKWK—ﬂw%ﬁkm]

_ 5”Uﬂﬂ$d<Kj—Epr$%«ﬂ)

~ e ""K(N(—=) — e(cik} + fi)n[ke; 0, %))

ke
Vi



e_rt{e(—Zm[l{t; 0,%] — ectkf’n[l{t; 0,34])

k
+S§°><N<¢—§_t> — e(etk? + f)nlk;0,5])). (26)
LB, 2L
K -5
€

ElTz, ZORER, +0/WS72E0e® LY

kt =

o (x) = eo(x) (27)

7B L0 o(x) 2, EOWHTIEEIEC X AR % fif SR
T2TAVI T b TV a MO RGTEOHFTHWS Z LI
D AR M O TREBE S 2 BRI FHR LT Z 3 HIHE &&60

3.3 UFy—FYroirllix

AREORH L LT, Geske and Johnson[1984] TSN TWD Y Fv—
K > O Urfelik (Richardson’s approximation scheme) {2 X 2 $0flEFHH
EEEDFIEEZRAT D, Py OIELUEE XV @ISR DIZWGEIE. Y
Fx— RV OELHEEZFIHTHZ ENTE S, FHTZ 2T, 4 ATl
EHWDZ LT 5, miEOHEBILICRIT AREEMEEZ A & LTRAEL
et OFHMEZ F(h) TRT &,

F(h) = F(0) 4+ ath + agh® + azh® + o(h*)

DOBMRRDB R Y S0, R 4 RIEBIOSAIEh =T/4 TH Y, F(ih) %
By OB BT B IERIEIR A ih & quirﬁ L7556 OFHIE & 34
(I, LU FORRAD LY 32D,

F(4h) = F(0)+ 4ah + 16azh? + 64azh® + o(h®)
F(2h) = F(0)+ 2a1h + 4ash® + 8azh® + o(h®)
F(4/3h) = F(0)+ 2 mh+%¥gﬂ g?mw+nw%
F(h) = F(0)+aih+ azh® + azh® + o(h?)

BT, BB OF—F— LV /INESWIH, o(h®) ZHEHE LT F(0) 1B LT
FiE, F(0) DEMEIFF B D,

Fm)N_éF@m+4F@m-f§F@mm+f?Fm) (28)
H@%ﬁbéF@@ﬁ\ﬂww%%%Twa BETY cF T arD
i, F(2h) Z258IOME%E T/2 & LIZREOME, F(4h/3) 253EIOW% T/3
& LIZWEDME, F(h) 2580 E T/4 & LR & +hiE, Eod-o

Gt 0HEHATEINZ L1220 B ONDEOREERERAHEZ
BE L TOAUEKIBICE AR ASEIR S 115,



4  HIEH

ZOETIIWLRIEC X7 A Y 12« 72 2 Al EHl O B A4
& LU CTIRE PEAI#E 23 CEV (Constant Elasticity of Variance) MF2IZHE 9 5
BEHITT 5,

4.1 CEV &8
9, CEV 8 & Znioxh4 2 Wi EBBREomE I > W TR T 5,
CEV 2 L 1 IR ORI MeRIS Sy R 2T HERERED = L TH 5,
dS; = (r — 8)Sdt + 0S]dW,, Sy = = (29)
2Ly i
1/2<y<1

B, r, 0, 0 IXTEDESR, #IWE 21X, 2 >0&9 5, CEVEfED
BBl 25 2 % &

ASt g
29t (p—§)A
s, (r—0)At + (51_7

t
ERBD, TAUREEANIIRAG A3 0 12803 < FRERAT D 2SR D43 A K
EBRDHEVIZLERRSETEETALELEZXDLTHA ),

JAW,

CEVIBRRIZX L TT AU By « 7Y g MDD Y SEOD T
(#fiFh 6.4 Z2M), MEOHFHEEZHNCT AV DY « AT a vV Offi
BEHRTDHIZENTE D,

WO BB 2% % 5 12 ISR DMWY H a5 2 . Tz S L4535,

dS; = (r — 6)Sdt + ebS;/dW;, Sop == (30)
ZZ T,
o(x) = bx”
LELS E
o'(x) = byt

LB LICEET S,
F7z

a:=r—9¢

CEE, aA£0DEAREEZD,
ET Y BFRT 5,

t
5, — /eQa(t—u)U(S(D))Qdu
0

10



t
b2m2’ye2o¢t / eQ('y—l)audu
0

B’ oo o
— e’ (y—1)at
20— 1)ae (e 1). (31)

KIT ¢ ZFIT D,

t u
aX? = /eo‘(t_“)b(:z:eo‘")Vb’y(a:eo‘")“’_l/ e2a(t_”)b2(:1:eo‘”)27dvdu

0 0
_ b4x4w—1,}/e3at /t e2('y—1)om /u e2(fy—1)cwdvdu
0 0
b4 4vy—1 t
_ 33_ i e?;at/ 62(7—1)QU[62(7—1)au _ 1]du
2(y - Do 0
_ b4$4’Y—1,}/ e3at 1 (62(7—1)at - 1)2
2y —Da  4(y -1«
b4:L,4'y—1,Y
— 763(115(62(7—1)&15 - 1)2
8(y —1)%a?

ERDHTEITEETD &,

bzt
w2 dat( 2(y—1at 1)2
t 4(7 _ 1)2@2 e (e )
L0,
Y
- 2
“ 2xect (32)
&5,

4.2 FREREESE

AEICIE, JREEME S CEV BFRICHE D WA o, BN S p ot
RAER & ZNICKTT 2B T OBLEERT,

ET. BUEBI DO RT A —Z T D55M4% r = 0.0483, S(0) = 40,
b =100 &£ L. v = 0.5,0.66,0.75, T = 0.0833,0.3333,0.5833,1, K =
35,40,45, MEEBROR T T 1V 7 1£20%. 30%. 40%. 6 = 0,0.1,0.3,0.5
DEFH432 F—RIZDOWTEHA LT, Fleld, HDHIEEK b & JREENR
HEBMBRICHE I A DORT T 4 VT 40* LEFTH & LT,

ebS(0)" = o S(0)

WWEORED D ET D, L, BrlERo7 7 v BB ORI XHEIE
BUfEoZzh e BT 5L e 2RO, ZHODORHED FCHii/ERH
(IS FIEORFM S EISRE 300 & LA O RIZ, KM RD
LIZEDEMER 1 — 412, BRERERGC—9IITHIT T,

Bl ZIX, ROITALYFE I = 0 DLAHITONT v = 0.5,0.66,0.75, T =
0.0833,0.3333,0.5833,1, K = 35,40,45, RF7F 4 VT 4% 0* =0.2,0.3,0.4
ELT, 3108 5y —RIZHOWTERLEZLDTH D, ZORIIBNT, A
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L OWHEREICLE AT AV By - 72 g DOfE% ame a.e., Nelson
and Ramaswamy[1990] DT 7 4 ZiEE W T AV v« AT a » DfE
% ame latti, ame latti ZIEHEE L L7255 D, ame a.e. DFRZEZE% errorl
&L, ZZC, L LTe T T ¢ AEORH 3 HI¥ 1000 Y54 OfE
ITZEWT, HlzxiE, v=0.7, K=35, 6=0.0, T=1, 0*=04 ®
T—ATIX, 77 4 ADOKEMHIE 998 DA DA 6 73 FI%K 999 DY
B OMHDEALEIT 0.02%, 999 43EIA>5 1000 /3 FIOE DAL —0.02%
Tholz, £, WNEEHEEZHWGEIR Lzg—a T v A S a v
DESy DA% eur a.e., Nelson and Ramaswamy[1990] DT 7 1 A L% H
Wiea—a 7y s AV a VOfEE eur latti, eur latti & EOff & A
72HED eur a.e. DFRZERE error2 & Lz, I 52, WrERREZ HWT
HAELZRYITHES LI 7 A, llB, ame ae. & eur a.e. & DFE% premi
a.e., Nelson and Ramaswamy[1990] D 7 7 4 A{E% AW BT
X7 A, BB, ame latti & eur latti & D% premi latti, premi latti %
JEHE(E & L7285 @ premi a.e. DFRERE errord & LTz, BT, WL
JBBDOFEIZY Fx— FY D 4 5B E Vsl L7l % ame
rich., ame latti ZJEHE(E & L 72HFD ame rich. DiRZER % errord & L7-,
72k errorl, error2, error3, error4d (ZBWTC, TAV A A S ard
728 0.01 KD b DR\, AEIOEETIE. T = 0.0833, K = 35,
0" =02 DT —ANZHITEE T D, £ 7. 8, 9136 =0.01,0.03,0.05 D
GrBIToWNTER 6 L ARICEHE LR TH D,

£ 1 IEEDY R 6 — 0 DEAIC v = 0.5,0.66,0.75 O 3 &r— R 2N T,
ame a.e., ame rich., eur a.e. £% DOFRARD WY (average), el -HBJRRAE
DIJ5HR (rmse), FXAE (max), H/ME (min) % T = 0.0833,0.3333,0.5833,1,
K =35,40,45, RT7T7 4 VT 4% 0" =0.2,0.3,0.4 & L7z 36 HOEEAZ
FLTRHE UIRERE R LTV D, K 2-4134% %, Bl 6 = 0.01,0.03,0.05
DEEITONTER 1 L FRICFHA LIERHRTH 5,

KOFAEFR L2432 57— 2D 55, REITHET L I 7 A0xET 5
G—m BTy AT a RIS D R (& 5-10 1281 D weight) 23
51—k FULLERDGEDOMEZRL TS,

KI0IFAYE RS = 0D 5 BLRIUTEE T VL I 7 L O OREN /N &
25y=0.75, T=1, 0* =02, K =45([A] £93) OFr—Rx&, KK
LBy =075 T=1, o* =04, K =35 (B] L33) Or—2nit
RRERERLTEY, K1 —K61X. &4 ORBITREEESR. S o# M
Bz LB EBEIC X 23R E 77 « RABIC K DEMAR R L i L
TRRLIZELDTH D,

F9°% 6 @ ame latti, ame a.e., errorl ¥ % L THB &, FEER errorl
IR 1 S—E L PRIETH Y AR COMWITEBIEC L 2T A 1 -
F 7 a VOFHBRENRRWNZ ENphD, 72 ame rich., errord D3
B ERAER errord (IR 2 N—F L FRHTH D, FHEICET BIE
FHIFERICENZ E2METHIE, VFry— Y o4 J68EHEIC LD
FIHRIEDNENTHDZ EBGND, TAVI Y ~F S a D errorl 131
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NV FEHEZTWALDIEALTHAD E, v T, RT7T7 4 VT4
K& < OTM(out of the money) Db DIE EFEARMB K EVMEHIAA LT L
b, #EEEy=0.75T =1,K =35, 0" = 0.4 Dr—RANFRERN 1.69
NR—T 2 FTEEDFDORKEEL o TWD, ZOHERKE L CIdiliTE
BIEEIE. X9 oM EMO (1 = 0.0) ICEVIEILTVAHDT 4 A8
0.0 »HIEFET LT T DI E, DMOLERREEREL 2D THAHHIZ L.
EBIT, e=0, LB ErEbY THITEML TWDO T, SiHAK
FJVNFE, BT, o* BREWVIFEELREENEL 25 THAH>Z N
HF b, ZORR, DTMOENR bEET 5 OTM O56 Otk DiR A
BERREROTNDEEZZBND, FAKOHATT AV Y« Ty bOY;
ETXBE Y FAMENME E R CATREmAR 25 U CTHXTEIIZ OTM & 725728,
D2 [F— & TS RAMENE CFEEN K E K RBHAINAT L
5 (& 1-4, £6-9 23/,

I, TAV A - FTvaAfiffiza—a Ty 7Y a Alifd
EHRHITEE S L I T AICHFIL, ENENDOFRAELE T, premi latti,
premi a.e. ZHIRT D L, EDOr— ROV THIZIFELVVEIZZ2->TE
D, TAVI Y « AT a RAGOREUTEE T L I 7 A0 <G
HTETWBZERn5, BHITHETS L I 7 LD ER error3 & /.5
ERWIITRE 7 v I 7 A OB premi latti, premi a.e. 2FEFIZ/NZWNIT
L LT, BRERENEFITIINWZ &, BT L ITADY =4 b
DAREHNCEER T = A FDOEWr—F ERPYTHE T L I 7 A DRAER
DIEFINESNZ EBRRATEND, KT, 8, 9ITONTIX, K6 LD
EEPNYTITEDLDOTHEKT S,

£51%, &2F—2A0)bRIUHES LI T A0 I—un Ty - F T Vg
RICHKTT B RPN —F FEBX D b OEED TN, RYITHE
TVUVIT APRFICHEERSHRINTWDZ ERn0Dd, £z 6 B/
CTWRREL, RTT 4 VT 42/h&< ITM(in the money) Db DIE
ET A PRREVEWVSHEHAB R TENS, BTV =4 P12 /83—
T REEADLDIINTRL =0, T=1, 0* =02, K=45+7%2%
HLDOTH B,

TAVHY «F T a VOB REERFHRTETWSr—R &g
RSN D 55— RZDNWT (R 10 B, REITHEEER & Sr OBE
BIBCE BRI S L O TRERBK 1 BRI 6 Th D,

r—ABJ0=0.v=07., T =1, 0 =04, K = 35) iZE6 D
HCT AV « A7V 3 VO errorl BIRKDE D EIERY, 7 —R
A6 =0, y=0.75, T =1, 0* =02, K =45) 137 —2 [B] & DLk
DI, § =0, v=0.75, T = 1 OHF TEERE errorl B/ Db D %3
AT, RO XD ITHRIZR T T 4 VT 4 BKEL OTM O —% [B]
DRAENRKREL o TWVD, ETHRETHEERA B 0777 (K1, K2)
w5 L, [Al. B EHL0r—ABIEE R R THEEAZ R T
XTVWBIERRTENDR, [A]|DFRESBILTT 4 AENBHELND
BT BERUCIT 2o TWND 2 LB M 5,
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EBIZ[A]L [B] 2R END T —RITDUNT Sy OF BEBIRANHNT R IZ
Lo TEDRIZEIR SN TV A1 ERATHS, M3, R5DEbLLLEY
THANAEZE Ty Ialb— bINIHBERAKEITT B LTNDEN
Al DFBREY =B L TWDZLBRRATHRND, S—rET Y - F T3
v DGy DRI A 5 2 DATHHIk K LA FORBEIZOWTIER LT
ONRK 4, K6 THD, ZNERDE [A] D —ANEEREEIERIZD
FLEBTETWDZERGND, £ [B] D7 —ATIE K LLFTIE
ITRBECHAINDIEED S NE T ARk Lo Ty Iab— &
NEBEIVHREL, ZOZ LIk THEBICHHTRBEICE ST A Y
Ny o F T arOERTT 4 AR XD IEEE LY B RELRoTND
HbOLHELETE D,

5 BhYIC

AFRILTIE, B PEATHS DIE 5 SLBORERD R T T 1 U T 4 BIEANFH] <
T A= B F L RGBT OV TR L7, KR T X — 21k ff
THHEEIT OV TS AERORIR D FF DD (Takahashi[2002] Z), E7z,
BAEHNZDONWTH 7 7 A4 T A THEBENICR <M bz CEV ez H]
W, LinL, B4 7 a v 02T AV Yy ATy arTh
0. TiDF T a Ak B < UTES 2 IR PEMAR A3 GE O HeRitFe & HE
ETDHZEITEELRETHS EMbh 5,

AFSCTHR LTz FIEIE, 2 OHEE DT D OhRNFH 7k L LTHH
Thd, R, VFx— Y Oz G THW N EREX,
BRITFE CRETH D720, Hilfiitk 7 — & & W T RiafE D HE
R ETK L TUE, 77 4 AR EDMDTFEICHARTH S THERHUTH
5 EBbnD, EEOEAIZE L XS HROMIEREE 35, 72, A
SCTIIME DRI R Z H TR, TAE, Hor<EDY R 7 FEEDOR
bR EREETH Y WHTRBEC L D TR EORT LS %O & L
TV, S DI HIIT R B A P O MR AR W T RE 7R AT
ETHD0, BIEMIC L @mOKEEZ BRI 25813, XV mkOMnE
B H (Takahashi[1999]) R°F T /L m ik & OfLAG o (Takahashi
and Yoshida[2001b]) IZ X 2 %R B 2 b ALE DFE LWIHTIES OV
WZERDHZEE LI,

UL
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6 iR
6.1 FI1DIA
EPTUUFOFWICEET 2,

0<ax<y DKf
PSF<SIVO<t<T]=1

& 725 Z &% Karatzas and Shreve[1996] @ Proposition 5.2.18 T/R S 4L
TW5,

E[ sup |S7|?] < oo
0<t<T
X Ky > 0B F1EL T
(r—0)%z? + o(z)? < Ky(1 + 2?)

LB BN D (B ZIXESH [2000] DA 3.2.6),
e~ =0ter 0 <t < T BZ=AFUF—NTRD, BRERLOHEDANX
£0 .
e~ rOtgE — 4 4 /O (=D (§TVAW,.

r—a0>0 OKF
E| /0 t e 2r=0)ug2(8TVdy] < K /0 t 0%(S%)du]
< E[/OtK1(1+532)du]
_ K1t+K1E[/OtS§2du]
= K1t+K1/OtE[Sf;’2]du

t
< K1t+K1/ E[ sup |S7|%]du
0

0<s<T
= Kt+tK(E[ sup |S%)?
0<s<T
< o0

ERV,r—0 < 0 OIFHAROKRIFONDINOTHD, £oT
e (r=SE 0 <t < T I NAF U HF—MTRD T EBIND,
pt,z) > (K —x)t &7 &%

plta) = sup Ble (K — 57)1]
0<r<t

> E[(K - S55)]
= (K—z)*"
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MOIIND
p(t,z) >0 &7225 2 LITROERIZ L THD D,

0<z< K DI
p(t,z) > (K —x)T >0

K < x DX
71 :=t Ainf{u > 0; Sy < g}
EEETDE
p(t,z) > Ele (K —S7)"]
> Ele _”151{71«}]
Iy ST
> 0.
Lo Tp(t,x) > 0.
EE 1 O
p: (0,T] x (0,00) — [0,00) (33)
FERTH D Z L BIRT,

TP BT A AERNEE R T, (to, 20) & [0,00)2 DIEEDRE L, T2,
to<tERDBDEEDtEL D,

= inf{u € [0,t); p(t — u,zo) = (K — S (u)) T} At
To :=T" N tg
EEET D,
T DHE

sup Ble~ (K — 520)*] = Ble ™™ (K — §%)*]
0<r<t

LB LICEET S,

Ip(t, z0) — p(to,wo)| = p(t,z0) — p(to, o)
= E[e"7 (K — 5%(r%))*] = p(to, z0)
< E[e (K - §7(r)] - Ele”"™(K - 57 (r0)) "]
= Bl (K - 5%(r)" —e (K — 5())*
< E[{e” (K = §%(%)) — e (K — §7(70))} ]
< E[(e 5% (10) — e T S (7)) H]
= E[(e705™(to) — e 5™ (1) iz}
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E[(e7""05% (tg) — e S (7%)) T Ly <rey)

< E[ sup (e85 (tg) — e S (1)) T Lty <ry]
to<u<t B

< E[ sup (e—rtOSro(tO) _ e_TquO(U))+].
to<u<t

THEHOAREAXTIHEEDFE K o, BIZXLT
at = <(a—p)7"
VAT RS N = 1Y

y-y-vc“
— —

o
IN

sup (e7""0S™0(tg) — eSS (u)) "
to<u<t
2 sup |e7"ST(u)]
to<u<t
< 2 sup [ST(u)].
0<u<lT

IA

(%0 IR 2,

2B % Edfetiid L & AR D TIEIR T Z B3 R D,

pMNRzIZONWTY Uy Vil Thr I Ea2rd, 0<a <y LRHER
Dz, yr0<t<oolzxtLT

7, = inf{u € [0,1);p(t —u,z) = (K — S(u))"} At
EEET D,

SO <y
p(t,z) > p(t,y)
ERBTENLLFOREIZ L TON5,

plt,z) = sup Ble (K — 52)7]
0<r<t

p(t,y) = sup Ele " (K — S¥)"]
0<r<t
0< 71 <t ERHMEEOEILRZ 72X LT,
St < Sy
e—TT(K o S$)+ > e—TT(K _ Sqqi)+
2DT
p(t,z) = p(t,y)
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L b,

Ip(t,z) —p(t,y)| = »p(t,z) —p(t,y)

Ele™™ (K — §%(7:))"] = p(t,y)

Ele™"™ (K — S%(7;))"] = Ele™"™ (K — $¥(1,)) ]
e {(K — S%(7))" — (K = 8Y(72)) " }]
[
[
[

IAN 1IN
B o

e (8Y(7y) — 57(2))]
e e (5 (7,) — §7(ry))]
Ble 09" (8Y(r,) — §°(7))

IA
3

I
B
|
<

ZITIH0<u <t ERDEEDuITH LTS (u) < SY(u), e~ TS (1) A3
VIVF U= UL B T L otz 1 > y ORFL FBRIORE DD Tp B o i
DNWTY Iy Vi THLZ ENEZX D,

PLEND pidilifi THHZ Lix
|p(t,a:) —p(t,$0)| + \p(t,mo) —p(to,l’o)‘

|z — 20| + |p(t, 20) — p(to, 7o)
— 0 ((t,x) — (to, z0) & T BHF)

p(t, z) — p(to, w0)| <
<

ELTUREIND,

wiz
t— p(t, z) IXFERD B (34)
x — p(t, x) IXFEHINBIEL (35)
x — x + p(t, z) IR B (36)

THDHIEERT,

—2HEpt,z) DEHRLVHDL N, —2RIX) vy Vil z R RH
TFCIRLED T, ZHA LAY

0<z<y, 0<t<oo tRBEEDz, y, tIZXL

Bl (K — §%())"] - Ble ™ (K — §%(r2))"]
Ele TT””(Sy( z) — 5%(73))]

Ele” (=07 (SY(1,) — 5% (7))

E[e (" T””(Sy( ) — S%(72))]

y— .

p(t,z) — p(t,y)

VAN VAN

[
[
[
[e

IN
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XoT
p(t,z) +x <p(t,y) +y
ERV=FBERTIENTE D,

EBOGERICR D, z€C &T5, ZOWRz <y LRDEED yIlTxfL

plty) = pltz)+z—y
> (K—2)T+o—y
> (K—xz)+z—y
= K-y
p(t,y) >0 X0
p(t.y) > (K —y)*
Lo T

y e
F72 p(t, z) LK DT
Ci = A{z € (0,00);p(t,x) > (K —2)*}

IBAES . Lo THDIHADE c(t) NHFELT

EHFTDZEBTND,

6.2 2 DA
BN EHL 2 OFEN] THV B4 5 Rutkowski[1994] 12 & 2 it I~ /1
F U=V DR NERRER S D OIREREAEITT D, Trds, ZOEH
OFEFAOFEMIE, JFERSCE OliaR 6.5 2B Shizn,
EEA1

Xy =Xo+ M +Vi; 0<t<T (37

(X, Wit I AT T (TR LL Xo iEER). My 1 My = 0 Ol
Rt~ VF o F—, Vi iZ Vo = 0 Ol oA RAET@ER L L,

~—

E[ sup |X¢[] < oo
0<t<T

L35,
V, WSy, VAICKE Ly B % LR v, SEE L,

dVE = vydt

EEITDET D,
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SHIZ, EEDOREIt € {0, THITK L,

E[X ] = ess sup E[X.|F], YO<t<T
t<r<T

Bl TSR] 17 BSMETE LT
T
mmﬂ:Emﬂ—EL/1mmﬂm1 (38)

BRSLT B,
EIE 2 DEEA

FI B < K ¢RBZ LIEBELTEL,
BRERG
Cr—t = (c(T —1),00)

Tl ip(T —t,K) > 0,(K — K)* =0 X

p(T—t,K)>(K—-K)*.

Lo T
K eCpr_;
ThdNH
Bi=¢(T-t) <K
L5,

e T (K — Sp)t ikt L, mBISIC kS 2 ik S = OHE D AR
W,

T
G_TT(K — ST)+ = (K — S0)+ +/ (—TKe_rul{Su<K} + 5Sue_ml{5u<K})du
) < <
T T
- [ e s i (S)dW + [ eTHALE(S),
0 = 0

T, LE(S) X, Sy K TR 5T &35,
Xy, My, Vi ZIRORIZEERT D,

X, = e ™MK -8S)*t
T
Mt = —/0 e_rul{SUSK}O'(Su)qu
T T
‘/;f = / (—T’KG_TU].{SU<K}+(5Su€_Tu1{Su<K})dU+/ G_TudLuK(S)
0 - - 0

ZOWE o 2B % RIS L Elsupc;<r |S7]?] < 0o 235 Burkholder
DAEX (F121E, Karatzas and Shreve[1996] @ Theorem 3.3.28 ZZ )
ST

E[ sup |Xi|] < o0
0<t<T
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DL SED T EWR538 5,
T‘Ke_rtl{StSK} %, FEATES L,

1 =inf{u € [t,T); Sy, < By} AT
LEET DL,

Ble " (K~ 5;2)*|F] = ess_sup Ele”""(K~8,)"|7] forallt € [0,7]
t<r<T

b, TORFEHALLD,

sup Ble (K ~8,)*] = Ble (K~ 5;)"]
0<7r<T

[T
= E[C_TT(K — ST)+] -E /* 1{7.71«:“}qu‘|
LV o

[T
= E[C_TT(K — ST)+] —E /* 1{SuSBu}qu‘|
L” 7o

[ T
= E[e—TT(K - ST)+] —E /0 1{SuSBu}dVU‘| .

T T
E[/o 1{5u<Bu}dV“] - E[/o (=rKe s, <xylisu<p,y +05ue™ " Lis, <y l{s,<p.))du

T
+/0 e "1is,<p,ydLy (9)).

S; < By 2B tiZBWTIE, By < K £V, LE(S) DHNIT0THDHZ &,
Ed 1{Su§Bu}1{Su§K} = 1{Su§Bu} {:E%ﬁﬁ‘é k\

sup E[e(K —S,)"] = Ele7(K—-Sr)T|+E
0<r<T

T
’I"K/ e_ml{gu<3u}du]
0 =

T
—E [5/ e_’"“Sul{Su<Bu}dU]
0 <

215,

6.3 #HLEEFDE

WOLEBIC X 5 X1 OmEMSOHAR G2 bh5 L, P(XY < k),
(X1 o _,,) FROBICHTITE 5,

EE A 2 WRER X OB
d
9x(© (x) =nfz;0,%:] + e[—%{h(a})n[x; 0,3}
ThdeLT5d, I2EL, e€(0,1]. 3y, e IZIEEDEHE L

h(z) == cyz® + f;
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ft = =y
1 — 2
ex —_—
27T2t P 22t

) — E(Ctk2 + ft)n[k, 0, Et],

n[.’IZ‘, 07 Et] =

EEET D, TODHF

; k
P(X < k)= N(\/—E_t

E[le(E)l{Xt(e)<k}] = _Ztn[k, 0, Zt] — €Ctk3n[k; 0, Et]
7272 L,

FEEA

k
P(Xt(e)<k) = / gXt(e)({E)dx

¢ d
— [ Inlas0,5) + -5 {h(@)nfa: 0, %) do.

—0o0

f
(f

k k
/_OO n[z; 0, X)dx = N(\/—Z_t)

k d
/_OO e[ An(@)nlw; 0, %]} ]da
= —e[h(z)n[z;0,%]]
= —eh(k)n[k;0,%]]

= —E(Ctkz + ft)n[k7 07 Et]

k
|:c:—c>o

LoT k
(e) _ )
P(X," <k)= N(\/—E_t) — e(etk® + fi)n[k; 0, %]
k
E[Xl{X£€)<k}] = /_OO fL'gXt(e) (z)dx
k d
= /_mx{n[w;o,zt] +6[—%{]1(33)”[@0,&]}]}‘1%

k k 1 —1:2
/_Ooxn[x;O,Et]da; = /_Oox\/mexp o3, dx

—¥n[x; 0, 2] |’;:_OO
= —Etn[k, O, Zt]
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k k
/_mx%(h(w)n[:r;o,ilt])dsv = zh(z)n[z;0,5]" —/_OO h(z)n[x;0,X¢|dx

k
= kh(k)n[k;O,Et]—/_ h(z)n[z;0,X]dx.

k k
/ h(z)n[z;0,5¢]dx = / (cix? + fi)n[z; 0, %] dx

—0o0

k 9 k
= ct/ x n[x;O,Zt]dx+ftN(\/—z_t).

—0o0

k k d
/ z?n[z; 0, %] dx :/ x%(—Etn[x;O,Zt])daj
k
n[z; 0, 3;]dz)

= —Xanle;0, % — |
k

= —%i(kn[k;0,%] — N(—=)).

o
LR
E[X{1 {X§e><k}] = —Yn[k; 0, %] — ecik>n[k; 0, %]

6.4 CEV &8

ZZTIX CEV BRRICBIT D HEADMBOFEL B, /T AV D
Voo Fd T a ik RK (BB 2) A KD Z L 2T 5,
W DOWeFEI 5y JiFeX

dSt = aStdt + O'(St V O)Vth, S() =X

EBEZ D,
72720 v i
1/2<y<1

ERDEET D,
FTROFRIERT D,

EFEB1yIiE1/2<y<1ZmdHEELETD,
EBOHADE v, y I L THDHIEDOH K BFEL

|27 =y | < K|z —y[”
NS ARYASN
End:z|

x>y >0DGEEITRT,

23



ZZ7T
u=vy/x
& L7z,
Z DHF
0<u<l1
THHN
1—u7 1
T
. 1—u”
ull (1 —u)Y
ThHY. o F0<u <1 THEEDD, HDHEOHK BHFIELT
— Y
(1_5)7<K, 0<u<1
ERDTEDTND,
£oT
27 —y7| < K|z —y|”
L%,

=y DRHIPLNT, 2 <y DG S LEFARITRTZ EBHKD,

L ORI FHRRRITB W TR SF, 0 <t < co BN —ERICIFFEL, #IH]
filfl 2 23 x > 0 DIEZ

Sy >0,0<t<o0,(P—a.s.)

E7RD T ENRORIZ L TOM D,
AR [1974) DEHL 3.1 2> H 05,
—EMEIXEHE B 1 &, Karatzas and Shreve[1996] @ Proposition 5.2.13
ANY IR
z =0 DI
59 =0,0<t< o0

E72%,
thig e 8 (Karatzas and Shreve[1996] @ Proposition 5.2.18) 776 x > 0
iZxk LT
P[S? <SP 0<t<oo]=1

DIV ST,
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L o THIHHNE « > 01Zx LTI
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Y errorl errord error2
average 0.5 0.30% 0.39% 0.29%
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0.75 1.59% 1.97% 1.38%

Y errorl errord error2
min 05 -001% -0.35% 0.00%
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0E 05833 45 02| 5216359 5218388 004%| 4778843 478091 004% 0437516 0437597  0.O% 9294 5213009 -0.06%
0E 05833 45 03| 6139274 6146006 011%| 5872479 5878786 O011%| 0266795 0267219  02% 454 6127237  -0.20%
0E 05833 45 04| 7237174 7253632 0234 7029939 7044701  021%] 0207234 02088  08% 294 7250613 0.19%
0E 1 b 02| 085215 0831363  074% 078192 0787186 0674 0043294 0044167 20% 554 083830 159
0E 1 b 03| 2008766 20282390 0974 1938312 19656502  091% 0069%4 0071737 25%  36% 2039836 15
0E 1 b 04| 3332033 3375436 1304 324506 3284806 123%] 0086983 0090631  42% 27 3383969  171%
0E 1 40 02| 2440168 24456508 0224 2250104 2255111 0229 0190064 0190397 02  84% 2446866 0.2
05 1 40 03 361223 396696  040%| 3767397 3782258 039 0183826 0184677 OS% 494 3979633  0.72%
05 1 40 04) 5471813 5508215  06/4 5291006 5324613  0.64% 0180807 0183602 15%  34% 555706 098
05 1 45 02| 5454124 5457339 000%| 4833889 4837831 008% 0620235 0619608 -01%  128% 5438712 -0.28%
05 1 45 03 6776983 6780329 018% 636346 6376614 0204 0413437 0412814 -0.2% 657 675983 -0.29%
0E 1 45 04| 8255119 8283291  040%| 7916251 7947804 040%| 0338868 0340487 05%  43% 8279830 030
066 00833 3B 02| 0007406 0007172 0007364 0007133 416606 3950 0.6% 0007169

066 00833 3B 03] 0085¢43 0085728 029 0085566 0085355 023 0000377 0000373  -11%  04% 0085747 -0.23%
066 00833 3B 04| 0266134 0266788 0294 0265187 026534 023%] 000048 000049  01%  04% 0266739 0.23%
066 00833 40 02| 0851869 0852217  0.04% 0840064 0840407 004% 0011806 00U8L  00% 14% 0853638  0.21%
066 00833 40 03] 13044 1310245 O0060% 1208554 12028 006% 00104 0010965 02  08% 1310921 0.11%
066 00833 40 04 1767599 176008 008% 1757169 1758533 008% 001043 0010498 06%  06% 176004 0.08%
066 00833 45 02| 5 4909414 -001% 4837179 4837013 000%| 0162821 0162401 -03%  34% 4998334 -0.03%
066 00833 45 03| 5060087 5000644 001% 4967342 4967453 000%| 0082694 008391  05% 174 5048515 -0.03%
066 00833 45 04f 5264323 5265615 0024 5212644 5213233  001% 0051679 005283  12% 10% 5260156 -0.08%
066 03333 3B 02| 0217564 021794  0.18% 0213073 0213426 0174 000449 0004528  08% 219 0217703 0.06%
066 03333 3B 02| 0737863 0741992 050 0727129 0731032 054% 001074 0010%  21% 15974 0741525 050
066 03333 3B 04| 1408926 1419209  0.73%] 1393162 14002856  0.70%] 0015764 001634  37™% 119 1418872  0.71%]
066 03333 40 02| 157827 1579797 010%| 1521726 1523106 004 0056502 0056691  O3% 3794 1585842 048
066 03333 40 03| 248043 2484708 0174 2427160 243002  019% 0053262 0053786  1O% 224 2491737 046
066 03333 40 04| 3385075 339430 028 3333507 3341744  024%) 0051478 0052646  23% 15% 3400781  046%
066 03333 45 02| 5071061 5072416  0.03%| 474650 4755452  0.02% 0316391 0316964  0.2% 6.7%4 5077088  0.12%
066 03333 45 03| 5667802 5663256 010%| 5480223 5484642 008%| 0177579 0178614  06%  32%) 5650169 -0.13%
066 03333 45 04 6438 6450864 0174 630838 6316866 013% 01310%6 01349  18% 21% 6447547 0.13%
066 05333 3B 02] 046262 0464614 04| 0446944 0448578  03M4 0015677 0016036  23% 354 0465109  0.54%
066 05333 3B 03| 1278611 1289218  0.83%| 1248779 1258451  0.77% 0029833 0030768  31% 2474 12919%5  104%
066 05333 3B 04| 2243016 2265608  101%| 220334 2223660 0.92% 003%62 004199  58% 184 2269863 1204
066 05333 40 02) 1986982 1990202 016% 1830844 183615 0154 0106130 0106687  04% 564 19952 048%
066 05333 40 03| 3164976 317427 030% 306341 3071439 020%4 0101566 0102888  13%  33% 31837  0.64%
066 05333 40 04| 4347518 4368647  048% 4248216 4266154 042% 009982 010232  31% 234 4380139 076
066 05333 45 02 5232123 5238 005/ 479301 4800496 005 043392 043434  01% 90 522839 -0.07%
066 05333 45 03| 61721 6181692 016% 5903766 5911578 013% 0268335 0270114 O™t 4594 6163155 -0.14%
066 05833 45 04] 7282704 7305282  031%] 7.071926 7090041  0.26%| 0210778 0215241 21%  30% 7301573 0.20%
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14 T areldati areae earol | erldati erae ero? |pemlat premiae era3  wdght |arerich  erod
066 1 35 02 0804397 0810737 0794 0760458 07656516  0.6/%4 0043939 0045221 2% 5874 08182% 1729
066 1 K3 03] 1969503 1992663 118% 1897161 1917223 108% 0072342 00754 4% 384 20063 1824
066 1 K3 04{ 3275278 3326615 15M4 3184388 3228346 1404 009089 0097769 T80 294 3341242 201%
066 1 40 02| 2443212 2449927 0274 22498304 22565143 026%4 0193818 0194784 05% 864 2450714 0.31%
066 1 40 03| 3954578 3974733 05194 3765067 3782315 0464 0189512 0192418 1% 5074 3986317 0809
066 1 40 04] 5473019 5520825 0834 5285614 5324693 074% 0188305 0195638 3% 36 5535858 113
066 1 45 02| 5480172 5484473 008% 4861735 4866489 010% 0618437 0617983 -01% 12794 5464441 -0.29%
066 1 45 03] 682343 6841788 02609 6405129 6421067 025 0418814 0420731 05% 654 681238 -0174
066 1 45 04{ 8317824 8363474 0554 7970235 8007938 0474 0347589 0355536 2% 4499 8363379  043%
075 00833 K3 02| 0007046 0006736 0007005 0.006698 408506 372505 0.6%4 0006732

075 00833 K3 03] 0083514 0083143 -044% 0083138 0082777 -043% 0000375 0000366 -24% 054 0083166 -0424
075 00833 K3 04] 0260666 0261222 021% 0259716 0260277 0224 000095 000046 -04% 049 0261174 0204
075 00833 40 02 0851907 0852269 004% 0840067 0840407 004% 001185 0011862  01%  14% 0853699 0.21%
075 00833 40 03] 1309534 1310326 006% 1208531 12028 008% 0011008 0011046  04% 0.8 131102 0.11%
075 00833 40 04{ 1767626 1769144 0094 1757115 1758533 008%4 001051 0010611 10% 064 1769186 0099
075 00833 45 02| 5 490032 -0019q 4837891 48376 -001% 0162109 0161752 -02%  34% 499833 -0.03%
075 00833 45 03] 5062549 5062034 0019 4970673 4970402 000% 0081976 0082582 O™  16%9 505079 -0.03%
075 00833 45 04 527021 5271478 0024 5218748 5219233  001% 0051462 0052246 1% 104 5266172 -008%
075 03333 K3 02 0212775 02129653  008% 0208287 0208446  008% 0004489 0004507 04% 2290 0212678 -0.05%
075 03333 K3 03] 0726758 0730974 053% 07159290 0719889 0553%4 0010820 0011084 24% 154 0730616 0524
075 03333 3 04{ 1301661 1402484 O.78% 1375668 1385766 0.73% 0015993 0016719  45% 1204 1402277  0.76%
075 03333 40 02| 1578568 1580268 01194 1521671 1523107 0094 00568%6 0057161 05% 374 15862091 049%
075 03333 40 03] 2480819 248549 0197 2426988 2430924 0.16%4 0053831 0054571 1% 2294 249253 047
075 03333 40 04] 3385383 339555 030% 3333172 3341746 02604 00521 005384  31%  16%4 3401998 0494
075 03333 45 02| 5075467 5077019 003% 4761371 4762135 0024 0314096 031484 03% 662 50815 0.11%
075 03333 45 03] 5670869 5676412 0.119%) 5493004 5497343 008% 0177365 0.17907 10% 3294 5663458 -012%
075 03333 45 04 645781 6470802 0194 6326079 633562 0134 0131732 0134  25% 219 6467293 0154
075 05833 K3 02| 0454656 045634  0.3™4 0438923 0440217  0.29%4 0015733 0016122 25% 3674 0456879 049
075 05833 3 03| 126286 127344 0834 1232724 1242153 0.76% 0030137 0031391 4% 24 1276682 109
075 05833 K3 04f 2219181 2243141  108% 2178798 2199852  0.97%4 0040883 0043289 7% 194 2247947 130
075 05833 40 02 1987788 191328 018% 1830718 183%618 0134 010707 010771 06% 574 1997521 0494
075 05833 40 03| 31658 3176273 0.33% 30629%5 3071445 0.28%4 0102935 0104828 18%  34%4 3187108 0679
075 05833 40 04{ 4348325 4371484 053% 4247249 4266162 04%% 0101076 010532 4%  24% 4383062 0.80%
075 05833 45 02| 5241187 5244287 006% 4809174 4811631 005% 0432013 0432657 01% 904 5237236 -0.08%
075 05833 45 03] 6190802 6202083 018%4 5921601 59300%  0.14%4 0269202 0271992 1% 4594 61836%2 -011%
075 05833 45 04{ 7308762 7.334777 036% 7006028 7.11564 02894 0212733 0219138 30% 304 733056 030
075 1 35 02 0792842 079011 O.78% 0748568 0753188 06294 0044284 0045324  35% 594 080636 L1774
075 1 b 03] 1947856 1972546 1274 1874221 1834936  111% 0073636 0077609 54% 394 198674 19%
0.75 1 3B 04f 3244356 3209065 1694 3151353 3197126  145%4 0093003 0.101939 96% 3074 3314158 2159
075 1 40 02| 2445019 245249%6 0319 2249114 2255153 0274 0195005 0197343 O™ 874 2452035 0.3
075 1 40 03] 3956808 397939 05/4 3764151 3782337 04874 0192653 0196992 23% 5194 3990166 0.84%
075 1 40 04f 5475921 5527426  0.94% 5283606 534724  0.78% 0192416 0202702 53% 364 5541714 120
075 1 45 02] 5495081 550012 00P4 4877582 4832711  011%) 0617499 0617409 00% 12794 547939 -0.29%
075 1 45 03| 6850795 6871915 0319 6420000 6446262 0274 0421786 0425653 0% 669 6842509 -0.124
0.75 1 45 04| 8353973 8406521 063% 8001613 8041961 050% 035236 0364%6  35%  44% 83942  050%
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Y T amelatti ameae. erorl | eurlati eurae. error2 |premi latti premi ae. error3 weight [americh. errord
0.5 0.0833 35 0.2| 0.008372 0.008269 0.008337 0.008235 3.45E-05 3.44E-05 0.4%| 0.008262

0.5 0.0833 35 0.3 0.092128 0.092153  0.03%| 0.091828 0.091851  0.02%| 0.000301 0.000302 0.5% 0.3%| 0.092145  0.02%
0.5 0.0833 35 04| 027952 0.280258  0.26%| 0.278771 0.279504  0.26%| 0.000749 0.000754 0.6% 0.3%| 0.280182  0.24%
05 0.0833 40 0.2| 0.86456 0.864878  0.04%| 0.855513 0.855838  0.04%| 0.009048 0.00904 -0.1% 1.1%| 0.865715  0.13%)
0.5 0.0833 40 0.3] 1.322591 1.323255  0.05%| 1.314131 1.314799  0.05%| 0.00846 0.008456 0.0% 0.6%| 1.323379  0.06%
0.5 0.0833 40 04| 1.78091 1782149  0.07%| 1.772774 1774  0.07%]| 0.008136 0.008149 0.2% 0.5%| 1.78169  0.04%
0.5 0.0833 45 0.2 5 4999615 -0.01%| 4.868596 4.868532  0.00%| 0.131404 0.131082 -0.2% 2.7%| 4.998342  -0.03%
0.5 0.0833 45 0.3] 5057345 5057763  0.01%| 4.992156 4.992379  0.00%| 0.065189 0.065383 0.3% 1.3%| 5054595  -0.05%)
0.5 0.0833 45 04| 5270755 5271756  0.02%| 5.229571 5230278  0.01%| 0.041184 0.041477 0.7% 0.8%| 5.267228  -0.07%
05 0.3333 35 0.2| 0238176 0.23883  0.27%| 0.234547 0.235154  0.26%| 0.003629 0.003675 1.3% 1.5%| 0.238679  0.21%)
05 0.3333 35 0.3 0.779748 0.783399  0.47%| 0.771199 0.774709  0.46%| 0.008549 0.008689 1.6% 1.1%| 0.782833  0.40%)
0.5 0.3333 35 04| 1.467945 1476627  0.59%| 1.45534 1.463703  0.57%| 0.012606 0.012924 2.5% 0.9%| 1475839  0.54%
05 0.3333 40 0.2 1.622649 1.62395  0.08%| 1578689 1.579919  0.08%| 0.04396 0.044031 0.2% 2.8%|( 1.629535  0.42%
0.5 0.3333 40 0.3| 2527082 2530562  0.14%| 2.485146 2488419  0.13%| 0.041936 0.042143 0.5% 1.7%| 2536032  0.35%)
05 0.3333 40 04| 3432847 3440391  0.22%| 3.391785 3.398819  0.21%| 0.041062 0.041572 1.2% 1.2%| 3.444917  0.35%)
05 0.3333 45 02| 509729 5.09843  0.02%| 4.850101 4.850894  0.02%| 0.247189 0.247536 0.1% 5.1%| 5.098783  0.03%
0.5 0.3333 45 0.3] 5693493 5697612  0.07%| 5551802 5.555515  0.07%| 0.141691 0.142097 0.3% 2.6%| 5.687598  -0.10%
05 0.3333 45 04| 6.46808 6.476122  0.12%| 6.362004 6.368912  0.11%| 0.106076 0.107209 11% 1.7%| 6.475785  0.12%)
0.5 0.5833 35 0.2| 0506417 0508672  0.45%| 0.493665 0495682  0.41%| 0.012752 0.01299 1.9% 2.6%| 050865  0.44%
0.5 0.5833 35 0.3] 1.352715 1361707  0.66%| 1.328704 1.337215  0.64%| 0.024011 0.024492 2.0% 1.8%| 1.362823  0.75%)
0.5 0.5833 35 04| 2.339397 2358129  0.80%| 2.307277 232478  0.76%| 0.03212 0.033349 3.8% 1.4%| 2.360117  0.89%
0.5 0.5833 40 0.2| 2.058603 2.061183  0.13%| 1.975091 1.977495  0.12%| 0.083511 0.083688 0.2% 4.2%|( 2.068883  0.50%
0.5 0.5833 40 0.3] 3.240939 3248369  0.23%| 3.159973 3.166864  0.22%| 0.080966 0.081505 0.7% 2.6%|( 3.258576  0.54%
0.5 0.5833 40 0.4] 4425596 4.442335  0.38%| 4.345247 4.360591  0.35%| 0.080349 0.081744 1.7% 1.8%| 4.452543  0.61%)
0.5 0.5833 45 0.2 5285375 5287572  0.04%| 4.94353 4.945487  0.04%| 0.341845 0.342085 0.1% 6.9%| 5277041 -0.16%
0.5 0.5833 45 0.3] 6.232578 6.239741  0.11%| 6.016456 6.02285  0.11%]| 0.216122 0.216891 0.4% 3.6%| 6.226659  -0.09%
0.5 0.5833 45 0.4] 7.333705 7.350582  0.23%| 7.161179 7.176083  0.21%| 0.172526 0.174499 1.1% 2.4%| 7.351155  0.24%
0.5 1 35 0.2| 0.885099 0.891116  0.68%| 0.848964 0.85427  0.62%| 0.036135 0.036847 2.0% 4.3%|( 0.896014  1.23%
0.5 1 35 0.3 2.090933 2109884  0.91%| 2.031931 2.049284  0.85%| 0.059001  0.0606 2.7% 2.9%( 211879  1.33%
0.5 1 35 0.4| 3.424765 3467278  1.24%| 3.349684 3.388689  1.16%| 0.075081 0.078589 4.7% 2.2%| 3478189  1.56%
0.5 1 40 0.2| 2554077 2559274  0.20%| 2.399293 2404159  0.20%]| 0.154785 0.155115 0.2% 6.5%( 256538  0.44%
0.5 1 40 0.3| 4.073488 4.089206  0.39%| 3.920045 3.934652  0.37%]| 0.153442 0.154554 0.7% 3.9%| 4.103142  0.73%
0.5 1 40 04| 559662 5633071  0.65%| 5.441571 5474767  0.61%| 0.155049 0.158304 2.1% 2.8%| 5649651  0.95%
0.5 1 45 0.2| 5570274 5573949  0.07%| 5.077258 5.081299  0.08%| 0.493016 0.49265 -0.1% 9.7%| 5550804  -0.35%
0.5 1 45 0.3] 6.921211 6.934769  0.20%| 6.579524 6.592688  0.20%| 0.341687 0.342081 0.1% 5.2%|( 6.913907 -0.11%
0.5 1 45 0.4] 8403197 843797  0.41%| 8.114386 8146167  0.39%| 0.288811 0.291804 1.0% 3.6%| 8.435544  0.38%
0.66 0.0833 35 0.2| 0.007706 0.007474 0.007673 0.007443 3.3E-05 3.14E-05 0.4%| 0.007468

0.66 0.0833 35 0.3 0.087713 0.087512  -0.23%| 0.087416 0.087219  -0.23%| 0.000297 0.000293 -1.3% 0.3%| 0.08751 -0.23%
0.66 0.0833 35 0.4] 0.269637 0.270308  0.25%| 0.268886 0.269558  0.25%| 0.000751 0.00075 -0.1% 0.3%| 0.270239  0.22%
0.66 0.0833 40 0.2| 0.864604 0.864948  0.04%| 0.855495 0.855838  0.04%| 0.009109 0.00911 0.0% 11%| 08658  0.14%)
0.66 0.0833 40 0.3] 1.322619 1.323363  0.06%| 1.314073 1.314799  0.06%| 0.008546 0.008565 0.2% 0.7%|( 1.323516  0.07%
0.66 0.0833 40 0.4| 1780883 1.782301  0.08%| 1.772637 1.774  0.08%]| 0.008245 0.008302 0.7% 0.5%| 1.781884  0.06%
0.66 0.0833 45 0.2 5 4999544 -0.01%| 4.86971 4.86954  0.00%| 0.13029 0.130004 -0.2% 2.7%| 4.998306  -0.03%
0.66 0.0833 45 0.3] 5.061758 5062225  0.01%| 4.997442 4.997535  0.00%| 0.064316 0.06469 0.6% 1.3%| 5.058854  -0.06%)
0.66 0.0833 45 0.4] 5281148 5282261  0.02%| 5.240269 5.240842  0.01%| 0.040879 0.041419 1.3% 0.8%| 5.277809  -0.06%
0.66 0.3333 35 0.2| 0.229281 0.229741  0.20%| 0.225656 0.226091  0.19%| 0.003624 0.00365 0.7% 1.6%| 0.229561  0.12%)
0.66 0.3333 35 0.3]| 0.759442 0.763571  0.54%| 0.750766 0.754717  0.53%| 0.008676 0.008854 2.1% 12%| 0.76298  0.47%)
0.66 0.3333 35 04| 1.436444 1446601  0.71%| 1.423529 1.433195  0.68%| 0.012915 0.013406 3.8% 0.9%| 1445916  0.66%
0.66 0.3333 40 0.2| 1.623062 1624599  0.09%| 1578552 1.579921  0.09%| 0.04451 0.044678 0.4% 2.8%)| 1.630193  0.44%
0.66 0.3333 40 0.3| 2527415 2531638  0.17%| 2.484689 2488421  0.15%| 0.042726 0.043217 1.1% 1.7%| 2537194  0.39%
0.66 0.3333 40 04| 3432791 3441984  0.27%| 3.390709 3.398823  0.24%| 0.042082 0.043161 2.6% 12%| 34467  0.41%)
0.66 0.3333 45 0.2 5.105877 5107304  0.03%| 4.861636 4.862377  0.02%| 0.244241 0.244927 0.3% 5.0%| 5.106936  0.02%
0.66 0.3333 45 0.3] 5714958 5720522  0.10%| 5573326 5.577727  0.08%| 0.141633 0.142795 0.8% 2.5%| 5710701  -0.07%
0.66 0.3333 45 0.4] 6.499794 6510674  0.17%| 6.392778 6401285  0.13%| 0.107016 0.10939 2.2% 1.7%| 6.509961  0.16%
0.66 0.5833 35 0.2| 0491543 0.493594  0.42%| 0.478717 0480482  0.37%| 0.012826 0.013112 2.2% 2.7%| 0.493591  0.42%
0.66 0.5833 35 0.3] 1.322887 1.333335  0.79%| 1.298351 1.308016  0.74%| 0.024535 0.025319 3.2% 1.9%| 1.334813  0.90%
0.66 0.5833 35 04| 2.295432 2317499  0.96%| 2.262273 2.282326  0.89%| 0.03316 0.035173 6.1% 1.5%| 2320255  1.08%)
0.66 0.5833 40 0.2| 2059601 2062752  0.15%| 1.974777 1.977502  0.14%| 0.084825 0.08525 0.5% 4.3%|( 2.070333  0.52%
0.66 0.5833 40 0.3] 3.241811 3251063  0.29%| 3.158926 3.166874  0.25%| 0.082886 0.084189 1.6% 2.6%( 3.26114  0.60%
0.66 0.5833 40 0.4] 4.425642 4446431  0.47%| 4.342796 4.360605  0.41%| 0.082846 0.085826 3.6% 1.9%| 4.456493  0.70%)
0.66 0.5833 45 0.2 5301916 5304882  0.06%| 4.962387 4.964667  0.05%| 0.339529 0.340215 0.2% 6.8%| 5293635 -0.16%
0.66 0.5833 45 0.3| 6.264836 6.274914  0.16%| 6.047346 6.055239  0.13%| 0.21749 0.219674 1.0% 3.6%| 6.261964 -0.05%
0.66 0.5833 45 0.4] 7.378231 7.401196  0.31%| 7.202832 7.221098  0.25%| 0.175399 0.180098 2.7% 2.4%| 7.400813  0.31%
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14 T areldati areae earol | erlati erae earo2 |pramldat praviae eror3  weght | arerich.  erod
066 1 K3 02 08633 086%7/8 0739 0826673 0831909 06374 0036627 0.037669 28% 4494 0874933 1394
066 1 K3 03 2050471 2072972 11074 1.989668 200458 09999 0060803 0.063514 45% 3199 2082853 158
066 1 K3 04] 3366635 3416593 14899 3288636 333298 13399 0078 0.0842A 81% 2494 3428601 184N
066 1 40 02 2556371 2562892 0269 2398593 2404181 02394 0157777 0158711 06% 6694 2568532  048%
066 1 40 03] 4075647 406655 0494 3917738 3934689 04394 0157909 0.160966 1% 4094 4108662 081%
066 1 40 04] 5597134 5643156 08299 543622 5474818  0.7194 0160911 0.168338 46%  30%4 5658139 109
066 1 45 02 55%792 5601869 00949 510448 510934 01099 0492308 0492529 00% 969 5577944 -034%
066 1 45 03] 6966832 6986147 02899 6620623 6636771 0249 0346209 0.349376 0% 5294 6965197 -0.024
066 1 45 04] 8463809 8510905 0569 8167949 8205918 04674 029586 0.304988 31%  36%4 850652  0.50%
075 00833 K3 02 0007335 0007026 0.007303 0.006997 325605 2%BE06 04% 0.00702

075 00833 K3 03] 0085249 0084898 -041%9 0.084953 008461 -0409%9 0000296 0000288 -27%  03%4 0084899 -041%
075 00833 3 04 0264125 0264705 02204 0263372 026368 02294 0000752 0000747 07  03% 0264638  0.19%4
075 00833 40 02 0864632 0864988 00499 0855489 0855838 00494 0009143 000915 0.1% 1199 086585  0.14%
075 00833 40 03 132644 133427 00679 1314051 1314799 0.06%4 0008594 0.008628 04% 0704 1323597 0.074
075 00833 40 04 178089 1782301 008%9 1772583 1774  0.08% 0008307 0.0083%2 10%  05%q 1781993 0.06%
075 00833 45 02 5 49994%5 -00194 4870401 4870107 -00194 0129698 0129388  -0.2% 2794 4998276  -0.03A
075 00833 45 03 5064412 506478 00199 5000629 500043¢  0.00%9 0063783 0.064341 0% 1394 50613 -006%
075 00833 45 04] 5287047 5283207 00299 5246327 5246789 00194 004072 0.041418 1™  08% 5283793 -006%
075 0333 K3 02 0224326 0224605 01294 0220703 0220973  0.1294 0003623 0.003632 03% 1694 02244056 0.03A
075 03833 3 03] 0748147 0752336 05799 0.73402 0743441  055%9 0008745 0.008%44 23% 1294 0751786 0494
075 03333 K3 04] 1418986 1429678 07594 1405902 141596  0.72%9 0013084 0.013682 46% 0994 142078 0.71%
075 03333 40 02 1623315 1624976 01094 1578499 1579921  0.09%9 0044817 0.0450A 05% 284 163067 0454
075 03833 40 03] 2527675 2532272 0189 2484508 2483422 01674 0043167 004385 16% 174 2537867 0407
075 03333 40 04] 3432932 3442923 02999 3390285 3398324 02594 0042648 0.0441 34% 1394 3447731 0434
075 03833 45 02 5110821 5112443 00399 4868162 4868865 00199 0242658 0.243583 04% 5094 511163 002%
075 03333 45 03] 5727454 573385 01199 558594 5500248 008%4 0141515 0143307 13% 2594 572334 -006%
075 03333 45 04] 6517859 6530271 0194 6410318 6419528  0.14% 0107541 0.110742 30% 174 6529301 018%
075 0583 35 02 0483271 0485059 0374 0470403 0471834 03194 0012868 0.013175 24% 2794 0485073  0.3™A4
075 05833 K3 03] 1306813 1317319 080°4 1282062 1291524  0.74%4 0024751 0.0257% 42% 1994 1319035 0.94%
075 05833 K3 04 2271224 2204592 10309 2237501 225836  0.93%9 0033723 0.036232 74% 154 2207813 1174
075 05833 40 02 206021 2063666 01794 1974653 1977504  0.14% 0085557 0.086162 07 434 2071164 0534
075 05833 40 03] 3242464 3252652 03199 3158513 3166878 0.26%4 0083951 0.085774 22% 2794 3262615  0.624
075 05833 40 04 4426057 444834 05199 4341833 436061 04399 0084223 008823 4.8% 1999 4458751 0.74A4
075 05833 45 02 5311377 5314837 00749 4973077 4975497 00574 0.33829¢ 0.339341 0.3% 6.8% 5303235 -0.15A4
075 05833 45 03 6283211 6294974 0194 6064954 6073517 0149 0218258 0.221456 15%  36% 6282084 -0.024
075 05833 45 04 7403721 7429983 03594 7.226737 7.24649% 02794 0176984 0.183488 3% 2494 7428998  0.34%
075 1 K3 02 0851201 087362 0724 0814308 0819224 06094 0036893 0.038138 34% 457 0863001 139
075 1 K3 03 2028169 2062123  118% 1966388 1986908 10494 006178 0.065215 56% 3194 2062545 169
075 1 K3 04] 3334964 3333 1509 3255391 3300391 13899 007%74 008761 101% 2494 3400511 1974
075 1 40 02| 2557759 2565006 02899 2308317 2404180  0.24% 0159442 0.160816 0% 669 257048 0494
075 1 40 03 4077207 4009461 05509 3916831 3934704 04674 0160376 0.164757 2% 4194 411183 0859
075 1 40 04] 5598252 5649067 09199 5434129 5474839 0.75%4 0164123 0174218 62% 3094 5663007 116%
075 1 45 02 5611937 56172 01199 5119971 5125195  0.10%9 0491967 0.492724 02% 9694 5593624 -033%
075 1 45 03 69922 7.015579 03249 6644212 6661686 02679 0348707 035389 15% 5204 6994574 0029
075 1 45 04] 8498777 856243 0639 8199064 8239687 05009 0209713 0.3128%6 44% 3794 847001 0574
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Os8oddode =003000000O0O0OO

14 T areldti areae erol | exldti erae ero? |pamlat premiae era3  waght |arerich  erord
05 00833 K3 02( 00090652 0008952 0009035 0.00893% 166606 165506 0.2%4 0008941

05 00833 K3 03] 0095901 00%5M 004% 0095754 0095793 004% 0000147 0000147 -03% 0299 0095892 -0.01%
05 00833 K3 04| 0286831 0287582 026% 0286449 0287201 026% 0000382 0000382 003%  01% 028745 0.2
05 00833 40 02| 089109 0891404 004% 088691 0837235 004% 000418 000417 -026% 054 0891197 0.01%
05 00833 40 03] 134965 13v0311 005 1345613 134618 0053% 0004137 0004131 -015% 0304 1349662  0.00%
05 00833 40 04| 1808146 1809377 007M4 1803%57 1805181 0074 0004188 00041%5 016% 0204 18084 001%
05 00833 45 02 5 4999881 00094 493372 4933652 00094 0066278 0066229 -00P6  13% 4998835 -0.024
05 00833 45 03] 5084883 5085232 0019%) 50652588 505279 000% 0032295 0032442 046%  0.6% 5080829 -0.08%
05 00833 45 04 530671 5307604 0024 5285106 5285794 001% 00216056 0021809 09%  04% 5304716 -0.04%
05 03333 35 02 0264021 0264726 0274 0262133 0262821  026%) 0001888 0001906 090% 074 0264671  0.25%
05 03333 K3 03] 0825489 0829075  043% 0820782 0824299  043% 0004707 0004777 148%  06% 0828494 0.36%
05 03333 K3 04| 1525382 1533833 055% 1517942 1526196 O054% 000744 0007637 264% 054 153276 048
05 03333 40 02| 1718416 1719675 007™4 1696288 16975038 00M4 0022128 0022172 020% 134 17227 022
05 03333 40 03] 2625598 2629017 013% 2602622 2605868 0124 0022076 002315 O076% 094 2630825 0.20%
05 03333 40 04| 3531948 3539365 021%) 3507689 3514678 020% 002426 0024687 176% 0794 3540483 0.4%
05 03333 45 02| 5188271 5189404 0024 5066818 506748 001%) 0121453 0121856 033%  24% 518579 -0.11%
05 03333 45 03 5817878 5822113 0074 5740354 5744064 004 0077525 0078049 06%%  14% 5818783  0.02%
05 03333 45 04] 6595476 660349 01294 6532619 6539621  0.119% 0062858 0063927 170%  10%4 6605039  0.14%
05 05833 K3 02 0570534 0572757 034 0563526 0565629 0374 0007009 0007127 170% 1294 057232  0.31%
05 05833 K3 03| 1447089 1455748  060% 1432007 1441264 058% 0014182 0014484 213%  10%4 1455269 0.574
05 05833 K3 04| 2449333 246724 073 2428785 2445806 O.70% 0020549 0021449 43B% 08 2467109 0.73%
05 05833 40 02| 2215953 2218459  0119%) 2171609 2173955  0119%) 0044344 0044504 036% 2004 222431 0383
05 05833 40 03| 3403547 3410887 02294 3366206 336291 020% 0047342 004786 L1™6 14 341668 0.39%
05 05833 40 04] 4580003 4605617 036% 453788 4553049 0334 0051123 0052468 263%  11% 4610967 048%
05 05833 45 02| 54553 545783 00994 5279198 5281151 0.04%4 0176123 0176679 03%%  33% 5445658 -0.18%
05 05833 45 03] 6434122 6441877 01294 6308761 6315326 010% 0125361 0126561 O09B% 2000 6439176  0.08%
05 05833 45 04| 7536071 75653573 02304 7426714 7441919 0204 0109357 0111653 210% 1594 755502  0.28%
05 1 3 02 1017159 1022849 056% 0995899 100118 0534 002126 0021689 193%  21% 1023994 0674
05 1 K3 03] 2264978 2282811 O7R4 222724 2243363 073% 0037738 003848 321% 174 2286564 095
05 1 K3 04| 3617621 3658199 11204 3565235 3602756  105% 0052386 005543 58% 194 3664136  1.29%
05 1 40 02| 280339 2808458 018% 2715765 272042 0174 0087625 0088036 04™6 3290 2818009 0.52
05 1 40 03] 4332457 4348156 030% 4235871 4250091 0.34% 0096586 0098066 153% 234 4358% 063
05 1 40 04] 5856301 5802683 0624 5749471 5782014 0504 010692 0110669 351% 194 5905123 0.83%
05 1 45 02| 5848730 585376 008% 557962 5583862 008% 0269119 0269714 02% 484 584717 -0.24%
05 1 45 03 7.232095 7248648 02204 7020095 7034621 0194 0212 0214027 09%% 3004 7244 0194
05 1 45 04| 871401 8751202 0434 8516838 854204 038% 0197172 0201998 245% 234 87%6167  048%
066 00833 K3 02 0008344 0008114 0008328 000809 16606 15506 0.2% 0008104

066 00833 K3 03] 0091361 0091189 -019% 0091216 0091047 -0.18% 0000145 0000142 -23™6 024 0091146 -0.24%
066 00833 K3 04| 0276791 02774% 023% 027641 0277119 026% 0000381 0000877 -096%  01% 0277373 0.21%
066 00833 40 02| 0891099 0891436 00494 0886893 0887235 0.04%4 0004207 0004201 -012% 054 0891237  0.02%
066 00833 40 03] 1349620 130362 0053 134545 134618 005% 0004174 0004182 019% 0304 1349714  0.01%
066 00833 40 04] 1808067 180945 008% 1803821 1805181 008% 0004236 0004269 07 0204 1808428  0.024
066 00833 45 02 5 4999886 00094 4934769 4934592 00094 0065231 0065204 010%  13% 4998994 -0.0294
066 00833 45 03] 5089658 508994 0019%) 5057731 5067789 000% 0031927 003206 08M™6  0.6% 5085634 -0.08%
066 00833 45 04| 5317100 5318017 0024 5295637 5296176 00194 0021472 0021841 172%  04% 5315127 -0.04%
066 03333 K3 02 025452 0255117 0234 0252643 0253235 023% 000188 0001883 014%  07%4 0255053 0.21%
066 03333 K3 03] 0804516 080863 0519% 0799775 0803307 050% 0004741 0004823 174%  06% 0808004 043
066 03333 K3 04| 1493205 1503080 066% 1485667 1495267 065% 0007538 000782 378% 054 1502011 0594
066 03333 40 02| 1718525 1719993 0094 1696152 1697508 008% 0022372 002249 052 134 172639 0.24%
066 03333 40 03] 2625494 2629567 016% 2602167 2605868  014% 0023327 0023699 15% 094 2631489 0.23%
066 03333 40 04{ 3531332 3540211  0253% 3506617 3514679 023% 0024715 0025632 330% 074 3541528  0.29%
066 03333 45 02] 5198069 5199462 003% 507769 5078315 001% 0120879 0121148 064%  24% 5192478 -0.11%
066 03333 45 03 5838866 5844369 00X4 5761292 5765641 0.08%4 0077575 0078728 14%  13% 5841000 0.04%
066 03333 45 04| 662624 663685 016% 6562886 6571462 013 0063353 0065363 31™6 10 663788  0.18%
066 05833 K3 02| 0554558 0566675 0.33% 0547546 0549528  0.36%9 0007012 0007146 19% 134 0556202  0.30%
066 05833 K3 03] 1416063 1426122 0719 1401716 1411319 0694 0014337 0014808 325%  10%4 1425766  0.69%
066 05833 K3 04| 2404071 2425019 0874 2383173 2402758 0824 0020898 002226 652 094 2425312  0.88%
066 05833 40 02| 221624 2219259 01494 2171299 217367 01204 0044941 0045302 080% 219 2225136 0.40%
066 05833 40 03| 3403377 341236 026% 3365167 336204  023% 0048200 0049338 233% 149 34181% 044%
066 05833 40 04] 4587702 4607798  044% 4535448 4563062 03R4 0052254 0064745 AT 124 4613362  0.56%
066 05833 45 02| 5472458 547583 006% 5207007 5209217 004% 0175451 0176613 066% 33 5463698 -0.16%
066 05833 45 03| 6464974 6475481 016% 633881 6346345 013 0126164 0128636 199% 2000 6475209 012
066 05833 45 04| 7578499 7601552  030% 7467654 7486228 025% 0110844 0115324 40% 154 760476  0.34%
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O8O ddé=003000000000O0OOONO

Y T areldti areae erol | exldti erae ero2 |parildt premiae era?  waght |arerich  erod
066 1 b 02| 0993406 0999404  0.60%4 097744  053%] 0021389 0021964  269% 224 100074  0.74%
066 1 b 03| 2222206 224323 0994 2202083 0834 003830 004024 490% 184 224763 114%
066 1 b 04| 355688 36088l 1324 3545553 12094 0063384 008857  913% 157 3610661  151%
066 1 40 02| 2804100 2810885 0.2 2720428 0209 0089027 0089%67 104%  33% 2819755 056
066 1 40 03| 433245 4361777 0454 42501 0394 0098644 0101677 307 234 4363086 0.71%
066 1 40 04| 5863811 5898586  0.76% 5782026 063%] 0109616 0116559 633% 19% 5910133  0.96%
066 1 45 02| 5874846 5881565  0.11% 561046 009% 0269418 0271075 0629t  48% 5862786 -0.21%
066 1 45 03| 727467 7206883  0.294 7077628  024% 0214482 021925 223%  30% 7201501 0.2
066 1 45 04| 8770263 8818898 0554 8608074 045% 0200819 021082 498% 234 8817 054
07 00833 3B 02| 0007948 0007643 0007628 1506 14E06 0.2%4 0007633

07 00833 3B 02| 0088827 0088615 -0.354 0088376 -034%] 0000145 0000139 -390B% 029 0088475 -040%
07 00833 3B 04| 027119 027182 0.23% 0271446 024% 000038 0000874 -L71%  01% 0271702 019
07 00833 40 02| 0891108 0891455  0.04% 0887235 004% 000422 00042 -003% 054 089126 0.02A4
07 00833 40 03| 1349628 13612 000 134618 000%] 000415 0004212 041%  03% 1349751 00194
07 00833 40 04 180803 1809494  0.08% 1806182  008% 0004263 0004312 116% 0.2 1808482  0.03%
07 00833 %5 02 £ 4998% 000% 49342 4935121 -001% 006458 0064775 0.30% 13% 499088  -0.02%
07 00833 %5 03| 5002527 502695 000%| 5060832 5060608 000%( 0031695 003202 125%  06% 5083286 -0.08%
07 00833 %5 04| 5323004 532384 0024 53016 5302017 001% 0021404 0021877 221%  04% 532006 -0.04%
07" 0333 3B 02| 0249227 02497 019% 02473651 0247833  019% 0001876 0001868 -045%  08% 0249629  0.16%
07" 0333 3B 07| 0792849 0797113 O54% 078800 0792266 053% 000476 0004347 183%  06% 0796461  046%
07" 0333 3B 04| 1475374 1485777  O71% 1467783 1477852 0694 000759 0007926 442 054 1484714  063%
07" 0333 40 02| 1718608 172018 009 1696099 1697508 0.08% 0022509 002676 0.74% 134 1722854 029
07" 0333 40 03| 26261 26282 0174 2601987 26065868  013% 0023B2 0024024 213% 094 263188  0.24%
07E 0333 40 04| 3531163 354079 0274 3506195 3514670 0.24%| 0024968 002608 42% 074 354214 0.31%
07" 0333 %5 02| 5203652 5205202  0.03%] 5083844 508438 001% 0119809 012082 0.83% 24% 5198151 -0.11%]
07" 0333 %5 02| 5861115 58656973 0104 5773663 5777792 0074 007761 00/18 210% 13% 585%H72  0.04%
07" 0333 %5 04| 6643766 6655633 0.18% 6530137 658039 014% 006363 0066243 411% 10% 6656414  0.19%
075 05833 3B 02 0545666 0547602 0.3 0538652 0540449  0.33% 0007015 0007153  19™% 134 0547107 0.20%
075 05833 3B 03 1399368 1409427 07294 1334976 1304443 063% 0014381 0014983 4.19% 10% 1409165  0.70%
075 05833 3B 04{ 2379155 2401226 09B%| 235807 2378504 08M4 0021085 00272  7.76%  09% 2401806 0.95%
075 05833 40 02 2216451 221973 0134 2171177 2173%7  013%] 0045275 0045773  L10% 2194 2225614  041%
075 05833 40 03] 3403449 3413178  0.29%| 3364750 33620% 0234 004869 0050134 307« 154 3419073  046%
075 05833 40 04 458737 4609134 0474 45344903 4553063 041% 0052877 005608  6.06% 1294 4614727  0.60%
075 05833 45 02| 5482207 5486091 00™4 5307106 53094 004% 0175101 0176692 091%  33% 5473%6 -015%4
075 05833 45 03| 6482547 649448  019% 636534 6364604  014% 0126614 012094  263% 204 6491414  0.14%
075 05833 45 04{ 7602806 7628718 03A% 7491142 751119 02/ 0111663 0117528  5.23% 194 76310 03
075 1 3B 02 0980218 0986166  061% 0958759 0964038  055% 002146 00219  312% 2204 0987633  0.76%
075 1 b 03] 2198641 2220003  101% 2159949 2179921  0.92% 0038692 0040983 592 18% 22518  1.23%
075 1 b 04{ 3523796 3573145  L140%| 3469882 3513280  123%| 0053914 0059857 11L.02% 167 358456  161%
075 1 40 02 2804619 2811523 0294 2714812 272043 021% 0089806 0091098 143%  33% 2820762 0.58%
075 1 40 03] 4332488 4363015 049 4232700 4250104  041% 0099779 0103811  4.04% 24% 4360916  0.79%
075 1 40 04{ 5853218 5902008 083%| 5742131 5782031 069% 0111087 0119977 800% 19 5912958  102%
075 1 45 02| 5889707 5897502 013% 5620106 5625464 010% 0269601 0272088 090%  48% 5878343 -0.18%
075 1 45 03] 7200771 724337 03% 7083021 7101881 0254 021585 0222455 306%  30% 7318628 0.26%
075 1 45 04| 880278 8857298 0624 8599973 8641268  048%| 0202807 0216029  6.52% 24%] 88861 0.64%
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Ooogdod =00500000000O

14 T areldti areae erol | exldti erae ero? |pamlat premiae era3  waght |arerich  erord
05 00833 K3 02( 0009786 0.009639 0009785 0009633 736507 75507 0.0% 0.009682

05 00833 K3 03] 0099836 0099893 006% 009982 0099876 0068% 161E05 168506 441%  0.0%9 0099828 -0.01%
05 00833 K3 04| 0204364 0295136  026% 0204297 0295066 02600 67206 74E06 47 0.0 020496  0.20%
05 00833 40 02| 091939 0919732 004% 0919018 0919343 004% 0000372 0000389 46/  0.0% 0919108 -0.03%
05 00833 40 03] 1377998 1378691 005 1377362 1378018 005% 0000646 0000673 413% 004 137776 -0.024
05 00833 40 04| 183633 1837656 00M4 183547 1836693 0074 0000023 0000963 433%  01% 1836406 0.00%
05 00833 45 02| 5009095 5009145 000%4 4998836 4998761 0.00%4 0010259 0010334 122% 0204 5006164 -0.06%
05 00833 45 03] 5120042 5120366 0019%) 5113134 5113314 000% 0006909 0007052 208%  01% 5116986 -0.06%
05 00833 45 04] 5346631 5347471 0024 5340791 5341461 0019 000584 000601 291%  01% 5344599 -0.04%
05 03333 35 02 0202606 029366 026% 0202285 0293047 026% 0000321 0000319 -061%  01% 0293249 0.2
05 03333 K3 03| 087407 08775%  040% 0872712 087624 040% 0001357 0001371 098% 0204 0877081 0.34%
05 03333 35 04| 1585335 1593549 05204 1582417 1590663 05194 0002018 0002997 270% 0204 152459  0.45%
05 03333 40 02| 1823621 1824861 0074 1819125 1820334 0074 00044% 0004527 O70% 0294 182402 0.024
05 03333 40 03] 2730549 2733839 0124 2723326 27266657 0124 0007223 000732 150% 034 2732747  0.08%
05 03333 40 04| 363578 364017 020% 362582 3632783 0194 0009959 0010235 27 0.4 3641606  0.16%
05 03333 45 02| 5315131 5316021 0024 5286112 528677 001% 0020019 0029251 080% 054 5312333 -0.05%
05 03333 45 03] 5957648 5961719 0074 5931173 5934867 006% 0026475 0026852 142  04% 5960623 0.05%
05 03333 45 04] 673202 6739831 0124 6704998 671209 011% 0027024 0027741 265%  04% 6739382 0.11%
05 05833 K3 02 0642518 0644678 034% 0640779 064293  034% 0001739 0001748 052 034 0644317 0.28%
05 05833 K3 03] 1548236 1566626 054% 1542778 1560949  053% 0005458 0005677 218% 049 1556471 0474
05 05833 K3 04| 2564714 2581752  066% 2554449 2570983 065% 0010265 001077 49% 049 2580409 0.61%
05 05833 40 02| 2301537 2398965 010%4 237958 2381 010%4 0011957 0012066 091% 054 234119  0.11%
05 05833 40 03| 3578188 358532 020% 356593 3566029 0194 0018889 0019293 214% 054 3585806 0.21%
05 05833 40 04 476005 477702 034% 4735106 4750161 0324 0025845 0026871 396 054 477789  0.36%
05 05833 45 02| 5674001 5676474 0044 5622581 5624497 0034 005151 0051977 091% 0994 5673393 -001%
05 05833 45 03] 6658465 666618 0124 6606588 6613309 010% 0051877 0052871 19%  0.8% 66669%6  0.13%
05 05833 45 04| 775232 7769745 0224 769617 771163 020%4 005615 0058089 340% 074 7772041 0254
05 1 K3 02 1167966 1173213 045% 1160778 1165917 044% 0007188 00072%6 150% 06 117526  0.39%
05 1 K3 03] 2453228 2469799 063% 243475 2450606 065% 0018478 0019193 38M™6  08% 2469856 063
05 1 35 04| 3821012 38598392 100% 3789116 3825208 093% 00318% 0034184 7.1M™6  08% 3861371 106%
05 1 40 02| 3086445 3091388  0.16% 3056043 3060606 0.15% 0030402 0030782 125%  10%4 30685 0.2
05 1 40 03] 4612803 4628276  0.33% 4565435 4579441 0319 0047458 0048835 290% 10 463475 0454
05 1 40 04{ 6130771 6166367 058% 6066164 6098286 053% 0064607 006808 53%  11% 6173156 0.69%
05 1 45 02| 6197032 6202399 004 6101027 6105424 00™4 0096005 0096975 101% 169 6199419 0.04%
05 1 45 03 7579265 7595808 02204 7474395 7488531 0194 0104871 0107272 22%  14% 7598768 0.26%
05 1 45 04| 904588 9083988 0424 8927106 8960191 03™4 0118776 0123797 423% 134 9089876 049
066 00833 K3 02| 0009033 0.008806 0009032 0.008306 656507 607 00% 00088

066 00833 K3 03] 0095171 0095031 -0.15% 009515 0095016 -015%4 151E06 151506 02™6  0.0%9 00499 -0.21%
066 00833 K3 04| 0284167 0284913 026% 0284103 0284848 026% 641E-06 651E-06 170% 009 028474 0.20%
066 00833 40 02| 0919372 0919732  004% 0919001 0919343 004% 0000371 0000389 48%  0.0% 0919107 -0.03%
066 00833 40 03] 1377939 1378692 0053 1377204 137018 005% 0000645 0000674 451% 004 137774 -0.01%
066 00833 40 04] 1836254 1837657 008% 1835334 1836693 004 000092 0000964 473% 0199 1836407 0.01%
066 00833 45 02| 5009964 500998 000%4 499982 4999637 000%4 0010144 0010298 14 0204 5008914 -0.06%
066 00833 45 03] 5124993 5125193 000% 5118134 5118158 000% 0006858 0007034 256  01% 5121828 -0.06%
066 00833 45 04| 5356966 535763 0019 5351155 5351659 0019%) 0005811 0006026 370%  01% 5354795 -0.04%
066 03333 K3 02 028242 028322 026% 0282186 0282925 026% 0000306 0000297 -291%  01% 0283111 0.2
066 03333 K3 03| 0852457 085656 048% 0851146 0855237 048% 0001312 0001313 005% 0204 08502 0424
066 03333 K3 04| 1552532 1562128 0624 1549695 1559213 06199 0002837 0002915 274% 0204 1561008 0.55%
066 03333 40 02| 1823474 1824867 008% 181899 1820334 0074 0004484 00045383 110% 0204 1824049 0.03%
066 03333 40 03] 2730078 2733941  014% 2722873 2726667  014% 0007206 0007334 248% 034 2732838  0.10%
066 03333 40 04{ 3634689 3B43153  0.23% 3624754 3632783 02294 0009935 001037 438% 0304 3641839  0.20%
066 03333 45 02| 5325197 5326092 0024 520632 5296816 001%) 0028875 0029276 13% 054 53243 -0.05%
066 03333 45 03] 5977947 5982809 008% 5951508 5955784 0074 0026439 0027115 256%  04% 5981666 0.06%
066 03333 45 04| 6761786 6771619 015 6734741 6743371  013% 0027045 0028248 445% 049 6770947  0.14%
066 05833 K3 02 0625459 0627589 0.34% 0623788 062526 034% 0001671 0001662 -050% 034 0627211  0.28%
066 05833 K3 03] 1516108 1525706 063% 15108 1520284 063% 0005308 00042 225%  04% 15246%6  0.56%
066 05833 K3 04| 2518206 2538002 O0.78% 250828 2527373 0.76%) 0010016 0010629 612  04% 2536814 0.74%
066 05833 40 02| 2301199 239401 0124 2379272 2381 01194 0011927 001211 154% 054 2394191  0.13%
066 05833 40 03| 3577112 358566  0.24% 3568260 3566029 02294 0018843 0019497 346 054 3586099 0.25%
066 05833 40 04] 4758472 AT77536  040% 4732689 4750161 0374 0025782 0027374 616 054 4778562 0424
066 05833 45 02| 5690676 5693588 005% 5639296 5641374 004% 005138 0052214 162 0994 5690488  0.00%
066 05833 45 03] 6687642 6697512 015% 6635734 6643872 01294 0051908 00534 334% 084 669798 0159
066 05833 45 04 779262 7814695 028% 7.736341 7755215  024% 0056279 00548 56%% 074 781634 030
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Y T areldti areae erol | exldti erae ero2 |parildt premiae era?  waght |arerich  erod
066 1 b 02| 1142372 11478381  048%| 1135418 114086  048%( 00069653 0007045 13%  06% 1147171 042
066 1 b 03| 2408302 2427646  080%| 2300367 2408747 O.77%( 0018026 0018899 48  08% 242747  081%
066 1 b 04| 3757968 3801452  L16% 37268 3767273 1OPA 0031168 0034170 966%  08% 38083982 1229
066 1 40 02| 3085607 3091563  0.19%| 3065360 3060606 0174 0030327 003067 208% 10% 30859  0.30%
066 1 40 02| 4610635 4628080 0401 4563192 4579441  036%] 0047344 004948  4.60% 10% 4634090  051%
066 1 40 04| 6125389 6168064 070 606047 6098286 0.62% 0064443 0069767 8.20% 119 617446 0.80%
066 1 45 02| 6221178 6228086 011% 612526 6130318 0.08%] 0095953 0097738  18% 107 6224957  0.06%
066 1 45 02| 76181% 7.63%M0 028% 7513107 753025 023%] 0106088 010939 404% 144 7641711 031%
066 1 45 04| 9007748 9145612  053%| 8978612 9018017 044% 0119137 01275%  7.10% 13% 9149813 057
07 00833 3B 02| 0008611 000831 0008611 0008309 615507 508507 0.0% 000834

07 00833 3B 03] 0092564 0092%6 -029% 009255 009282 -029% 145606 141E06 -319%  00% 00923%6 -0.36%
07 00833 3B 04| 0278477 0279163 023%| 0278414 0279101 023% 624506 623506 -019%  00% 027394  0.19%
07 00833 40 02| 0919365 0919731  004%| 0918994 0919343 004% 000037 0000388 492%  00% 0919107 -0.03%
07 00833 40 02| 1377915 1378692 006%| 1377271 1373018 005% 0000644 0000674 468%  00% 1377754 -0.01%
07 00833 40 04| 1836199 1837668 008% 18328 1836698 008% 0000919 0000966 49  01% 1836408 0.01%
07 00833 %5 02| 5010606 5010870 000%| 5000432 5000129 -001% 0010072 0010249 176%  0.2% 5007342 -0.06%
07 00833 %5 02| 5127976 5127912 000%| 5121152 5120883 -001% 0006824 0007028 299  01% 5124553 -0.07%
07 00833 %5 04| 5362821 53634336 001% 5357025 5365736 001% 0006796 000604 420%  01% 5360633 -0.04%
07" 0333 3B 02| 0276348 0277516  024% 027656 027722  023%( 0000208 0000284 472  01% 0277408  0.20%
07" 0333 3B 03] 0840433 084471 051% 0839146 084433  051% 0001287 0001277 -0.79%  0.2%) 0844169  0.44%
07" 0333 3B 04| 15343657 1544447 060%| 1531564 1541585 065%( 0002798 0002862 250% 0.2 1543316  0.58%
07" 0333 40 02| 1823414 1824873 008%| 1818937 1820334 008%| 0004477 0004539 138% 024 1824062 0.04%
07" 0333 40 03| 2720880 2733973 01534 2722604 27266867  014%| 0007195 0007415 306%  03% 27328%6  0.11%
07E 0333 40 04| 3634254 3643231 0294 3624334 3632783  0.23%| 0009921 0010448 53%  03% 364198  0.21%
07" 0333 %5 02| 5330008 531775 0024 5302106 5302466 001%( 0028798 0020809 L7~ 054 5328121 -0.05%
07" 0333 %5 02| 5989831 5994834 008%| 5963428 596749 00™4 0026408 0027285 334%  04% 5993512  0.06%
07" 0333 %5 04| 6778748 67862 016%| 6751601 6760966 0.14%| 0027067 0028567 554%  04% 6788717  0.15%
075 05833 3B 02| 0615968 0617974 0.33%| 0614324 0616363 033% 0001634 0001611 -141%  03% 0617585  0.26%
075 05833 3B 03] 1498847 1508362 063%| 1493630 1503087 063%| 0006208 000535 224%  03% 150722  0.56%
075 05833 3B 04f 2492752 25136374 083%| 2482874 2502845 080%| 0009878 0010629 660%  04% 25123 0.78%
075 05833 40 02 2301061 2394030 0124 2379151 23819 0124 001191 0012139 19B3% 054 2304239 0134
075 05833 40 03| 357668 3585647 029%] 3567864 3566029 023%( 0018817 0019618 426% 0594 3586275 0274
075 05833 40 04 4757486 ATTTR2  OAXA 473174 470161 0394 0025746 0027659 743% 054 4778929 0454
075 05833 45 02| 570000 5703249 006% 5648777 5660866 004% 0051312 00652334 209 094 5700126  0.00%
075 05833 45 03 6704267 671518 016% 6652341 6661061 013% 0051926 0054119 422  08% 6715431 0174
075 05833 45 04{ 7815720 784002 031% 7.759381 7.779697 026% 0066348 0060323 7.08% 074 78412 033
075 1 3B 02 1128161 113365 048% 1121336 1126731 048% 0006825 000684 101%  06% 1132009 04294
075 1 b 03] 2383704 2403012 083% 2365020 2385206 081% 0017775 0018706 524%  08% 2404377 0874
075 1 b 04{ 3723651 3768301 121% 3692886 373469 113% 0030765 0034111 1083%  08% 3771625 129
075 1 40 02| 3085339 3091673 0.20% 3065104 3060606 0.18% 0030285 0031068  258% 10% 304968  0.31%
075 1 40 03| 4609587 4629403 043 456231 457941  0.38%| 0047277 0049962  563% 10 463447  054%
075 1 40 04 61235 6168934 0.73% 6068906 6098286 0.65%| 0064345 0070698 9.8/« 119 6175127  0.83%4
075 1 45 02 6234913 6242559 0124 6138987 6144317 009% 0095926 0098242  241% 167 62337 0074
075 1 45 03| 7640501 766422 031% 7535296 7563712 024% 0105206 0110670  511% 14% 7665918  0.33%
075 1 45 04] 9127801 918032  0.58%] 9008476 9050530 0474 0119326 012073  87/% 13%] 918%77  061%
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[A] (H 1, 3 4

o) 0

Y 0.75

T 1

o 0.2

K 45
eur latti | 4.877582
eur ae. | 4.882711
error2 0.11%
premi latti| 0.617499
premi a.e.| 0.617409
error3 -0.01%
weight 12.7%

45

[B] (K 2, 5, 6)

o) 0

Y 0.75

T 1

o) 0.4

K 35
eur latti | 3.151353
eur ae. | 3.197126
error2 1.45%
premi latti| 0.093003
premi a.e.| 0.101939
error3 9.61%
weight 3.0%
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