


 

1.  

    ȁ ῒז ֟  ( ӥ 9 ), John Hull ̆ ȁשּׂ ̆ ҙ₮

̆2014 

    2.  

    ᶛ ̔ ֟ ᶛ( Қ), ̃ Ҁ ̆ —̆

, қ ₮ ,2011 

ף     ΐ֜ └ ᶛ , ᶰ , ₮ ,2011 

 

ȁ ӟ  
1. ӟ  

ӟ̆ ӟ Ҋ̔ 

(1)ᶏ ΐ ֟ ѿ ̆ ΐ ᴇ

ȁ Ḡṿ ῏ ׆̆ ΐ ≠ ΐ

ȁ ‗ Ȃ 

(2)ԅ ֜ Ḃׂץ̆’ ԍ ├

̆ҹ׆Ԋ ΐ֜ Ҋ Ȃ 

(3) Ҭ ȁ ֜ ̆

Ҭ ⌠ Ҭ̆ ⱬȂ Ⱶ ᵬ̆ᶏ

ΐ ֜ ̆ԅ ֜ ᵬ Ȃ 

 

2. ӟ  

҉ ̆ ҍ ̕ , ᵬҙ̆

ᵬ̕ ‰ Ҭ Ȃ 

 

ԓȁ ⅞  

ҹ 16 ̆ΐᵣ Ҋ̔ 

 ῤ   ᵬҙҍ  

1 

http://search.dangdang.com/book/search_pub.php?category=01&key2=%C2%ED%B6%A1%C9%AD&order=sort_xtime_desc
http://search.dangdang.com/book/search_pub.php?category=01&key2=%C7%AE%B1%F9&order=sort_xtime_desc
http://search.dangdang.com/book/search_pub.php?category=01&key2=%CD%F5%BA%EA&order=sort_xtime_desc
http://search.dangdang.com/book/search_pub.php?category=01&key2=%CD%F5%BA%EA&order=sort_xtime_desc
http://search.dangdang.com/book/search_pub.php?category=01&key3=%B6%AB%B1%B1%B2%C6%BE%AD%B4%F3%D1%A7%B3%F6%B0%E6%C9%E7%D3%D0%CF%DE%D4%F0%C8%CE%B9%AB%CB%BE&order=sort_xtime_desc
http://search.dangdang.com/book/search_pub.php?category=01&key2=%C2%AC%CF%C0%CE%A1&order=sort_xtime_desc
http://search.dangdang.com/book/search_pub.php?category=01&key3=%BE%AD%BC%C3%BF%C6%D1%A7%B3%F6%B0%E6%C9%E7&order=sort_xtime_desc


 

 ῤ   ᵬҙҍ  

12  10  ᵬҙ 

13 ֜  11  ᵬҙ 

14 ԋ  12  ᵬҙ 

15 Black-Scholes-Merton  13  ᵬҙ 

16 ├ ҍ 2007 Ḥ / ӟ 8  ȁ  

17-18 ̂ ѿ ̃ 

 

Έȁ ῤ  

ѿ   

ȍ ҍ Ȏ 

̆ԅ ֟ ’ Һ ΐȂ 

ȍҺ ῤ Ȏ 

   1.1 ΐ  

   1.2 ΐ ——׃ ȁ  

   1.3 ├ ֜  

ȍ Ȏ  3 

ȍ Ȏ̔ ѿ  

ȍᵬҙҍ Ȏ 

̔ 

ѿ ӟ Ȃ 

 

ԋ ̔ ᵬ └ 

ȍ ҍ Ȏ 

̆ԅ ᵬ └Ȃ 

ȍҺ ῤ Ȏ̔  

   2.1 ֜ ֟ ҍ  

   2.2 ֜  

   2.3 ᴇ ⌠ ᴇ  

       2.4 ҍḠ ᵬ 

       2.5֜ ֜ פ  

ȍ Ȏ  3 

ȍ Ȏ̔ ԋ  

ȍᵬҙҍ Ȏ 

 ̔ 

ԋ ӟ Ȃ 

 

҈  ≠ ‖  

ȍ ҍ Ȏ 

̆ԅ ‖ ̆ ᵥ ‖ Ȃ 

ȍҺ ῤ Ȏ̔  

   3.1 ‖  

   3.2  



 

   3.3 ֜ ‖ 

   3.4 ‖  

   3.5 ╠ ꜚ ‖ 

ȍ Ȏ  6 

ȍ Ȏ̔ ҈  

ȍᵬҙҍ Ȏ 

̔ 

҈ ӟ  

 

 ≠  

ȍ ҍ Ȏ 

̆ԅ ≠ ≠ Ȃ 

ȍҺ ῤ Ȏ̔  

   4.1 ≠  

   4.2 ṽ├ᴇ  

   4.3 ≠  

   4.4 ≠  

   4.5 ӄ  

ȍ Ȏ  3 

ȍ Ȏ̔  

ȍᵬҙҍ Ȏ 

 ̔ 

ӟ Ȃ 

 

ԓ  ᴇ  

ȍ ҍ Ȏ 

̆ԅ ≠ ᴇ Ȃ 

ȍҺ ῤ Ȏ̔  

   5.1 ֟ҍ ֟ 

   5.2 ֟ ᴇ  

   5.3 ᴇ 

   5.4 ᴇ  

   5.5  

   5.6 ᴇ 

ȍ Ȏ  3 

ȍ Ȏ̔ ԓ  

ȍᵬҙҍ Ȏ 

 ̔ 

ԓ ӟ Ȃ 

 

Έ  ≠  

ȍ ҍ Ȏ 

̆ԅ ≠ ῏ ̆ ≠ ≠ ᴇ Ȃ 

ȍҺ ῤ Ȏ̔  



 

   6.1 ṽ  

   6.2 ᾝ  

   6.3 ≠ ԍӄ ‖ 

   6.4 ԍ ֟ҍ ṽ ‖ 

ȍ Ȏ  3 

ȍ Ȏ̔ Έ  

ȍᵬҙҍ Ȏ 

 ̔ 

Έ ӟ Ȃ 

 

҂  ԑ  

ȍ ҍ Ȏ 

̆ԅ ԑ ῏ ̆ ≠ ԑ ᴇ Ȃ 

ȍҺ ῤ Ȏ̔  

   7.1 ԑ └ 

   7.2 ᴨל  

   7.3 ≠ ԑ ᴇ 

   7.4 ԑ ᴇ 

   7.5 Ḥ  

ȍ Ȏ  3 

ȍ Ȏ̔ ҂  

ȍᵬҙҍ Ȏ 

 ̔ 

҂ ӟ Ȃ 

 

ῇ  ├ ҍ 2007 Ḥ  

ȍ ҍ Ȏ 

̆ԅ ֟ ├ ῏ ֟ Ȃ 

ȍҺ ῤ Ȏ̔  

   8.1 ├  

   8.2 ᵟ  

   8.3  

ȍ Ȏ  3 

ȍ Ȏ̔ ῇ  

ȍᵬҙҍ Ȏ  

 

Ӝ  ᵬ  

ȍ ҍ Ȏ 

̆ԅ ᵬ └Ȃ 

ȍҺ ῤ Ȏ̔  

   9.1  

   9.2  

   9.3 ֜  

   9.4 Ḡ  



 

   9.5 ȁ ├ 

ȍ Ȏ  3 

ȍ Ȏ̔  

ȍᵬҙҍ Ȏ 

 ̔ 

ӟ Ȃ 

 

  

ȍ ҍ Ȏ 

̆ԅ ᴇ Ȃ 

ȍҺ ῤ Ȏ̔  

   10.1 ᴇ  

   10.2 ᴇ ҉ ҍҊ  

   10.3 ᴇ῏  

   10.4 ԍ  

ȍ Ȏ  3 

ȍ Ȏ̔ ѿ  

ȍᵬҙҍ Ȏ 

 ̔ 

ѿ ӟ Ȃ 

 

ѿ  ֜  

ȍ ҍ Ȏ 

̆ԅ ֜ ̆ ᵥ ֜ Ȃ 

ȍҺ ῤ Ȏ̔  

   11.1 ѿ ҍ  

   11.2 ᴇ  

   11.3  

ȍ Ȏ  3 

ȍ Ȏ̔ ԋ  

ȍᵬҙҍ Ȏ 

 ̔ 

ԋ ӟ Ȃ 

 

ԋ  ԋ  ׃

ȍ ҍ Ȏ 

̆ԅ ԋ ᴇ Ȃ 

ȍҺ ῤ Ȏ̔  

   12.1 ԋ ҍ ≠  

   12.2 Ҭ ᴇ 

   12.3 ң ԋ  

ȍ Ȏ  3 

ȍ Ȏ̔ ҈  



 

ȍᵬҙҍ Ȏ 

 ̔ 

҈ ӟ Ȃ 

 

҈  ᾥ  

ȍ ҍ Ȏ 

̆ԅ ᾥ ᴇ Ȃ 

ȍҺ ῤ Ȏ̔  

   13.1 ᴇ №  

   13.2 ꜚ  

   13.3 ᾥ ᴇῈ  

   13.4 ꜚ  

ȍ Ȏ  3 

ȍ Ȏ̔ ԓ  

ȍᵬҙҍ Ȏ 

 ̔ 

ԓ ӟ Ȃ 

 

  ῒז ֟ ׃  

ȍ ҍ Ȏ 

̆ԅ ȁ ȁ Ȃ 

ȍҺ ῤ Ȏ̔  

   14.1  

   14.2 ᴪḆ ֲҍ ֲ ≠ ѿ  

   14.3  

   14.4  

   14.5  

ȍ Ȏ  3 

ȍ Ȏ̔ Έ ῇ  

ȍᵬҙҍ Ȏ 

 ̔ 

Έ ῇ ӟ Ȃ 

 

ԓ  ҍṢ  

ȍ ҍ Ȏ 

 ̆ԅ ᶛ̆ ῏ Ȃ 

ȍҺ ῤ Ȏ̔ 

    15.1 ṕ  

     15.2 Ὲ  

ȍ Ȏ 3 

ȍ Ȏ̔ ҈ Έ ӈ 

ȍᵬҙҍ Ȏ 

̔ 

1ȁ ΐ ̙ 

                               Ώֲ̔ ≠    2016 3  


