
首页  |  刊物介绍  |  编委会  |  投稿指南  |  期刊征订  |  联系我们  |  官方微博  |  致谢2013年审稿专家  |  English

华东师范大学学报(自然科学版)   2012, Vol. 2012  Issue (1): 121-129, 137    DOI: 

应用数学与基础数学 最新目录 | 下期目录 | 过刊浏览 | 高级检索  Previous Articles  |  Next Articles 

基于不确定波动率的非套利流动模型数值解法

牛成虎, 周圣武

中国矿业大学 理学院, 徐州 221116

Numerical solution of a non-arbitrage liquidity model based on uncertain volatility

NIU Cheng-hu, ZHOU Sheng-wu

College of Sciences, China University of Mining and Technology, Xuzhou 221116,  China

● 摘要  

● 参考文献  

● 相关文章  

  

 全文: PDF (546 KB)   HTML (1 KB)   输出: BibTeX | EndNote (RIS)      背景资料 

摘要 通过引入两种不确定波动率, 将已有非流动市场下的期权定价模型推广到更一般的情形. 由于模型比较复杂, 难以求得解析解, 

通过构建相应的差分方程, 讨论了模型的数值解法, 并对算法的稳定性、相容性给予了证明. 最后, 数值实例比较分析了各个变量对期

权价格的影响, 结果表明, 文算法放宽了对步长的要求, 在较少的运算量下可以得到较满意的数值结果.

服务

把本文推荐给朋友   

加入我的书架 

加入引用管理器 

E-mail Alert 

RSS

作者相关文章

关键词： 非流动市场   不确定波动率   数值解   期权   差分格式     

Abstract： The option pricing model in illiquidity markets was  expanded to general situations by introducing two 

kinds of uncertain volatility models. As it is difficulty to get analytical solutions for the model in complicated 

cases, a numerical solution was discussed by establishing corresponding differential equations; and the stability 

and consistency of the sdution were proved. Finally, the influence of some parameters to the solution was 

provided in numerical examples. The results show that the algorithm reduced the restriction on step-length 

requirements, and satisfactory approximation can be found with less computation. 
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