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As the financial market is often affected by some fuzzy factors, the pricing of convertible bonds shows features of fuzzy
uncertainty. This paper researches the fuzzy pricing problem of convertible bonds with the payment of dividends and American
option characteristics of underlying asset.The fuzzy pricing model of the convertible bonds was proposed based on the Black-
Scholes model, which can be regarded as a natural extension of the traditional pricing models with the determined parameter

values. T..
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