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A YRR E 2 B,iﬁ{{éég;;,x\&%mﬂ%g FEOPEwENE
RS iE “7%# FHE-FPERARI AP FTEERFAEER
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THEFOTEY B SRR R T%-' (S) » Tl 2N i Cp i R BB
e %‘T’»B"E%\%%f“i: SRR BB B2 AL BRR L A
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Process) > " {7 5 2 & T 4T -
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' JC Cox, SA Ross, M Rubinstein, 1979,“Option Pricing: A Simplified Approach” ,Journal of Financial Economics
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Q)i 2 7 F =i
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TPERET Ry W R P ;zgr_a« rlgﬁ@;ﬁ NP EFERE S
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CBnoncallable(iaj ah):MaX[Q 1 9Q2 >Q3] ( 1 )

? Costabile, M, 2002, A Combinatorial approach fro pricing Parisian options, Decisions in Economics and Finance
3 Hull,J.,Options, Futures, and other Derivatives, 5th ed. Prentice Hall, 2003.
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