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X(t) =u+ f(t) + aW(t), t>0, (2.6)
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Heb u > 0 HWHAR, ) HN—BREEERY, EFRARBAFTERFER BB RS,
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N (2.7). |
XCAMSITERRRGE SIS

S 300

[1] SEN P K. Sequential Nonparametrics: Invariance Principles and Statistical Inference [M]. Johr Wiley & Sons,
Inc., New York, 1981.

© 1995-2005 Tsinghua Tongfang Optical Disc Co., Ltd. All rights reserved.



434 i, % FRERBIESXRTRIBN FE R 715

[2] SIEGMUND D. Sequential Analysis: Tests and Confidence Intervals [M]. Springer, New York, 1985.

{3] LIN X D. Double barrier hitting time distributions with applications to exotic options [J]. Insurance Math.
Econom., 1998, 23: 45-58.

[4] WANG Zi-kun. The joint distributions of first hitting and last exit for Brownian motion [J]. Chinese Sci.
Bull., 1995, 40(6): 451-457.

(8] ¥  d BEABEHKRERGSAT (J]. BlEER, 1984, 29(11): 647-650.
WU Rong. The distribution of the exit time for d-dimensional Brownian motion {J]. Kexue Tongbao (Chinese),
1984, 29(11): 647-650.(in Chinese)

[6) YIN Chuan-cun, WU Rong. Some problems on balls and spheres for Brownian motion [J]. Sci. China Ser. A,
1996, 39(6): 572-582.

[7} SIEGMUND D. Boundary crossing probabilities and statistical applications [J]. Ann. Statist., 1986, 14:
361404.

[8] HALL W J. The distribution of Brownian motion on linear stopping boundaries [J). Sequential Anal., 1997,
16: 345-352.

[9] BF, FEE. HIPLERRL M) U3 JUERFLMAE, 2000,
QIAN Min-ping, GONG Guang-lu. The Theory of Stochastic Processes [M]. Beijing: The Peking University
Press, 2000. (in Chinese)

[10) GERBER H U, SHIU E S W. Optimal dividends: analysis with Brownian motion [J]. N. Am. Actuar. J.,
2004, 8(1): 1-20.
[11] ROLSKI T, SCHMIDLI V, TEUGELS J. Stochastic Processes for Insurance and Finance [M]. John Wiley &

Sons, Ltd., Chichester, 1999.

Linear Boundary Crossing Probability for Standard
Brownian Motion
XU Run?, LU Yu-hua'?

(1. Dept. of Math., Qufu Normal University, Shandong 273165, China,
2. Dept. of Math., Nankai University, Tianjin 300071, China )

Abstract: In this paper, the problem of the first passage time for Brownian motion to cross linear
boundary is discussed. The two-sided piecewise linear boundary crossing probability for Brownian motion
is derived in closed form.

Key words: standard Brownian motion; the first passage time; the first hitting time; two-sided piecewise
linear boundary.
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