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Shisrain FESESEhET
fid=fopen('rain7.txt');
data=fscanf (fid, '%f");
data=reshape (data, [5 279])"';
rain=zeros (100, 5);
rand('seed',0);
for i=1:5
index=mod (ceil (rand (100, 1) *1000),279);
indexl=find (index==0) ;
index (index1)=279;
rain(:,i)=data(index(:),1i);
end
average=sum(rain) /100;
variance=var (rain,0,1);
b=variance./average;

a=average./b;

iE— o HIiER AR T I S E A BCH 2 B a ~ B - FFITE TR
LEHBHAHT 2004~2012 £ - HETUENTA K EAEHRERE - 5o
{5 H iy 279 SEE R Pl 100 SEACHCP S BE RIS HcHIF
PR R A R a s B AR -

EHAEET RIS H
53t Ekii Eliil 1 L
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s = RandStream('mt19937ar', 'seed',0);

RandStream.setDefaultStream(s);

defaultStream = RandStream.getDefaultStream;

K=200;

r=0.01355;

pricel=zeros(1,5);

price2=zeros(1,5);

price3=zeros(1,5);

for i=1:5
savedState = defaultStream.State;
rainmatl=gamrnd(a(i),b (i), [100000 31]);
defaultStream.State = savedState;
rainmat2=gamrnd(a(i),b (i), [100000 317])+1;
defaultStream.State = savedState;
rainmat3=gamrnd(a(i),b (i), [100000 31])-1;
rainmaxl=max (rainmatl, [],2);
rainmax2=max (rainmat2, [],2);
rainmax3=max (rainmat3, [],2);
payoffl=max (rainmaxl-K,O0) ;
payoff2=max (rainmax2-K,O0) ;
payoff3=max (rainmax3-K,0) ;
pricel (i) =mean (payoffl) *exp (-r*(1/12))*100;
price2 (i) =mean (payoff2) *exp (-r*(1/12))*100;
price3 (i) =mean (payoff3)*exp (-r*(1/12))*100;
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3. KZEf(torrential rain) : §5 24 /NiF EfErR =22 200 =2k DL E -
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K=50 2163.90 974.37 4778.93 342.23 249.40
K=130 195.66 62.10 1688.64 3.42 6.74
K=200 23.29 6.22 693.50 0.02 0.33
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5k Ehii Eliil b i
K=50 2944.58 | 11697.90 7620.81 9455.11 |  12634.11
K=130 443.80 6078.96 2678.60 4352.26 7844.09
K=200 83.63 3312.00 1003.86 2150.05 5218.67
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http://www.esunbank.com.tw/about/902.essay

R R ERE T4 E S http://www.cwb.gov.tw/V7/observe/rainfall/define.htm
GAMMA 431148 http://www.stat.nuk.edu.tw/prost/Web/pdf9.htm
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