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.-L f\ 01 02 03 0.4 0.5 0.4 07 0g 0.9 1.0 1.5 210 23 30
0 0.9048 | 0.8187 | 0.7408 | 06703 | 0.6065 | 05488 | 0.4966 | 04493 | 04066 | 03679 | 02231 | 01353 00321 0.0498
1 09953 | 05825 | 09631 | 09384 | 09098 | 08781 | 0.8442 | 08083 | 07723 | 07358 | 03578 | 0.4060 02873 0.1991
2 09998 | 09980 | 00064 | 09921 | 09838 | 09780 | 00430 | 00326 | 09371 | 0.9197 | 08088 | 04747 03432 04232
3 1.0000 | 0.9900 | 00007 | 00002 | 09082 | 09966 | 09942 | 05209 | 09865 | 09810 | 09344 | 0.8571 0.7376 0.6472
4 L0000 | 1.0000 | 09999 | 09998 | 09994 | 05952 | 05936 | 09977 | 09943 | 09814 | 09473 08912 0.8153
5 1.0000 | 1.0000 | 1.0000 | 09999 | 0800% | 09997 | 090004 | 09935 | 09834 00320 09151
] 10000 | 1.0000 | 1.0000 | 09999 | 09991 | 09955 00232 0.9665
7 1.0000 | 0.9998 | 0.9989 09938 0.9881
g 1.0000 | 09998 00020 0.9952
9 1.0000 09007 0.9984
10 09959 0.9997
1 1.0000 0.9999
12 1.00040
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i f 33 40 43 3.0 55 6.0 6.5 10 1.5 8.0 8.3 2.0 9.5 10.0
] 00302 | 00183 | 00111 | 00087 | 0.0041 | 00025 [ 00015 | 002 | 00006 | 00003 [ 00002 | QOO0 | 0.0001 | 0.0000
1 01339 | 0.0916 | 00611 | 00404 | 00266 | 00174 | 00113 00073 | 0.0047 | 00030 | 00019 | 00012 | 00008 | 0.0005
2 03208 | 02381 | 01736 | 01247 | 0.0884 | 008620 | 00430 | 00295 | 00203 | 00138 | 00093 | Q0062 | 0.0042 | 0.0028
3 03366 | 04335 | 03423 | 02650 | 02017 | 01512 | 01118 00818 | 0.0591 | 00424 | 00301 | 00212 | 00149 | 0.0103
4 07234 | 0.6288 | 03321 | 04403 | 03575 | 02851 | 02237 | 01730 | 01321 | 0.0996 | 00744 | 00330 | 0.0403 | 0.0203
3 08376 | 07851 | 0.702% | 06160 | 05289 | 04457 | 03690 | 03007 | 02414 | 01912 | 01456 | 01157 | 00885 | 0.0471
] 00347 | 0.8803 | 08311 | 0.7622 | 0.6860 ||0.4083 | 03265 | 04497 | 03782 | 03134 | 02362 | 02068 | 0.1849 | 0.1301
1 00733 | 00480 | 00134 | 08666 | 0.809% ||0.7440 | 06728 | 05087 | 05244 | 04530 | 03856 | 03230 | 02687 | 02202
3 05201 | 08786 | 05397 | 09319 | 08944 | 08472 | 07916 | 07281 | 0.6620 | 05925 | 035231 | 04337 | 03918 | 03328
2 00067 | 09910 | 00320 | 009682 | 09462 | 09181 | 0877 08305 | 07784 | 07166 | 06330 | 05874 | 03218 | 04579
10 00000 | 09972 | 00033 | 00863 | 09747 | 09574 [ 0933 00015 | 0.8622 | 08159 | 0.7634 | 0.7060 | 0.6453 | 0.5830
1 05227 | 08891 | 05976 | 095945 | 09890 | 09799 | 09661 09467 | 09208 | 0.8881 | 0.8487 | 08030 | 07320 | 0.6988

12 00000 | 09907 | 00002 | 00920 | 09955 | 09912 [ 009840 | 00730 | 09373 | 09362 | 09001 | 08738 | 08384 | 0.7914
13 10000 | 09990 | 00007 | 00003 | 00083 | 09954 | 090210 | 00872 | 09784 | 00458 | 00486 | 00261 | 08981 | 0.B445
14 L0000 | 08999 | 09998 | 09994 | 099846 | 09970 | 08943 | 09897 | 09827 | 05726 | 08385 | 09400 | 09185
13 1.0000 | 090009 | 09998 | 09995 | 09088 | 09974 | 09954 ( Q0018 | 00862 | 00780 | 09665 | 09513
16 1.0000 | 09099 | 09998 | 09995 | 09990 | 09980 | 009983 | 00034 | 00840 | 09823 | 09730

7 1.0000 | 09999 [ 09998 | 09995 | 09002 | 09984 | 05970 | 05947 | 09911 | 09857
13 1.0000 | 09999 | 08989 | 09997 | 009003 | 00037 | 08976 | 09957 | 099218
19 1.0000 1000 | 09999 | 09997 | 00005 | 00020 | 09980 | 09945
20 1.0000 | 09990 | 00028 | 08956 | 09991 | 0.9954
21 10000 | 0.995% | 09008 | 09995 | (.0003
1 10000 | 09990 | 09990 | 0.9997
23 1.0000 | 09999 | (.9999
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Cumulative Standard Normal Distribution Table

. f___ - "*-,_‘H
N
.'I-II-' \‘I‘"x
.-'"'jf' \"'\-\.
_— : 5 — -

Z 0.00 0.01 0.02 0.03 0.04 0.05 0.06 0.07 0.08 0.09
0.00 05000 05040 03080 05120 05160 05199 035239 05279 035319 (0.5359
0.10 05398 05438 05478 05517 05557 05596 05636 05675 05714 05753
0.20 05793 05832 05871 05910 05948 05987 06026 06064 06103 06141
0.30 06179 06217 06255 06293 06331 06368 06406 06443 06480 06517
0.40 06554 06591 06628 (06664 | 06700 06736 06772 06808 06844 06879
0.50 06915 06950 06985 07019 07054 0J088 07123 07157 07190 07224
0.60 07257 07291 07324  0.7357 07389 0.7422 07454 07486 09517 07549
0.70 07580 07611 07642 07673 07704 07734 07764 07794 07823 0.7852
0.80 07881 07910 07939 07967 09995 08023 08051 08078 08106 08133
0.90 08159 08186 085212 08238 0.8264 08289 08315 08340 08365 08389
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T ROV B HIBE LA =
- ﬁg (@?) :
o AN R ST S I B AR 2 Ay
C(S)= C3+KQ+ XyesC1(S—1)P(r) + Xyss C2(r — S)P(7)
=C+KES =D+ 25 C1(S—1)P(r) + Xpss Co(r — SP(1)
- REAEC(S)Hm/ANISIE:
(1) #4575 Kr FIREH B 3% M/ BRI HES 1 N

10,1y s Tiy Vit o Ty 13 < Ti31,1=0,1,..., m—1
(2) SR)‘AT'(); 1, ...,TmEIjﬂX’fE, A4S = Tilﬁ" NS = Si
(3) fEC(S )/ NMUS HIBAES; s 2 1 T A EE

C(Si+1) —C(S5;) =0
C(S;)—C(Si-1) =0
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WJn LA \7%%@ Eﬂﬁﬁﬁﬂﬁﬁumﬁmﬁ =, E%ﬂ’i%ﬁﬁﬂﬁ'ﬁ%?’j
agla ﬁ'ﬁ%cg = 3007, J,?Eiﬁ ﬁﬁ%@ = zomo a%nxj‘)/‘iﬂﬁﬁjzlﬁ%ﬂ%zﬁ

P(r = 60%8) = 0.20, P(r = 80%H) = 0.20,
P(r = 100%8) = 0.40, P(r = 120%48) = 0.20,
SRAZ 2 A VT W JERORE R 2 1T D) B A i T S
7
Ifﬁ"/ﬁiﬁﬁ N = C,—K _ 2100-1600 ~ 0.229,

C1+C, 80+2100
EFRAE Y o5 P(r) = N LIS, P I MELE S
P(60) = 0.20 » 0.229, P(60) + P(80) = 0.20 + 0.2 = 0.4 > 0.229

S =80, NJELAMEEI =20, HIZAFITHREN:
Q=S—1=80-20=60.
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Ks + 27r<s C1(s = T)P(1) + X5 Co(r — 5)P(7)
<C3+KSH+Y,.sCE—r)P(r)+2,-sC(r—S)P(r)

(GER
A it
= 1600 X 60 + 2100
x [(80 — 60) X 0.2 + (100 — 60) X 0.4 + (120 — 60) x 0.2] = 163200
il
=300 + 1600 x 80 + 80 x [(80 — 60) x 0.2] + 2100
x [(100 — 80) x 0.4 + (120 — 80) x 0.2] = 164100

ISR, H 602 M1 FR A i N IsfE, BItHLs = 60.
ik, %A R JER ST EQ = 604H;

A F IAAE RGN . BN IR A B AL, 41 = 604RRS A2 b
FAEAE: 41 < 60FE IR FEAE At {2 15 B 804H
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