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Abstract - Black-Scholes equation of Dual carrency option pricing is a typical multi-asset option pricing model, and it B 15T R e e shH =i

is imporant to research it's numerical value. This paper uzes the accelerated additive aperator splitting (A0S algorithm

to transform the two-dimensional Black-Scholes equation into two equivalent one-dimensional equations, and then | HEHRERRRAFTA HEEE
canstruct the ‘explicit-implicit’ and the ‘implicit-explicit’ scheme. These schemes proved to be stable and convergent

uncanditionally and they have second-arder accuracy The total computation ofthese schemes is anly a quarter ofthe

traditional AQS scherme. Finally, the numerical example shows the effectiveness ofthe accelerated AQS difference

schemes.
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