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EP[Zt|fs] = EP[eXp(_gBt - 592t)|}—s]a (3)
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[ 1, 1 z?
I —/b exp(@x - 59 t) mexp( 2t> dz, (13)
*< 1 (x — 9t)2> 0t —b
= — =¢(———). 14
| e (U5 ) we—e" (19)
FIREIZ LT,
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Z T, () I, BEEROMORBEAMEKTHD, 0 200 T =1,1,=0127%5Z 2IZE
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Plro <t) =L+ 1, OWid% t THI LT, b=a/o, 0 = p/o BIRALEHL T, ROMEREE
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Reflection Principle: Branching at the First Passage Time r,
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