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摘要 期权定价理论(OPT)在企业战略投资领域的应用代表近期西方管理决策研究方面的一大突破。该理论为决策者评价投资的战略

价值并争取管理运作中的灵活度,提供了新的思路与量化工具。本文运作期权定价理论的基本思路方法,对一个简化的企业案例作具体

分析,试探讨结合我国国情的应用性研究途径。
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Abstract： Option Pricing Theory(OPT),developed to assist corporation strategic investment decision malting, 

represents the recent breakthrough in the field in the West. OPT provides the decision makers with a new 
approach and quantitative tools to value strategic; alternatives and obtain managerial flexibility. This paper, using 
option approach and basic techniques is an efforts to an alyse a slightly modified actual Chinese case for its 
further application in real- life implementition in China. 
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