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中文摘要

      由于金融市场经常受到一些模糊不确定因素的影响,使得可转债定价具有模糊特征.本文研究了具有支付红利以及标的资产为美式期权的可

转债模糊定价问题.在Black-Scholes模型的基础上,提出了该类型可转债的模糊定价模型,它推广了传统的具有确定参数值的可转债定价模型.为

了方便估计可转债价值,给出了具有三角模糊数形式的可转债定价公式.最后,选取实例分析和检验了该模糊定价方法的实用性.

英文摘要

      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...

关闭 

版权所有 © 2007 《管理科学学报》  

通讯地址：天津市南开区卫津路92号天津大学第25教学楼A座908室 邮编：300072 

联系电话/传真：022-27403197 电子信箱： jmstju@263.net 


