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摘要 总结了在过去30年中金融资产收益连续时间模型的发展及主要成果,讨论了迄今连续时间模型参数估计的主要方法,其中特别讨

论了MCMC方法;最后指出了现在和未来该领域研究所面临的主要课题。
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Abstract： Firstly,this paper surveys and assesses the development and main fruits of continuous-time equity 

return models during the last 30 years.Then it discusses the estimation methods of these models,and mainly 
studies the McMC method.In the end,we also point out the new areas of future research along these lines. 
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