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6.  Black̇Sholes Ὠ ̆Ԉ Ὠ ₥УӇ ľѐὰ ĿA

֓ ѝ 49.10 ἷȁ ֓ ╟ 37.61% ( Ὠ ₥ 120 эӇ ֓ ╟ )ȁ

‾ 2.25% ̂ У ‾ ̃̆ľѐὰ ZXC1Ŀ

֓ḣѝ 6.4852 ἷȂ 

7. Ὠ ₥УӇ ľ̆ѐὰ ZXC1Ŀ ֓ ѝ 9.010 ἷ̆ ֓

ѝ 6.24%Ȃ 

8. Ὧ Ȃ 

үȁ ⁞  

ⁿӇ ȇὯұ 2010 Ḯ ֭ Ȉ̆ 2010 2

13 ̂ Ὡ̃ 2 19 ̂ ҷ̃ѝ Ḯ ֭ ̆2 20 ̂ Ὡ ȁ̃

2 21 ̂ ̃ѝ ֭ ̆2 22 ̂ У̃ Ȃ ľѐ

ὰ ZXC1Ŀ ѝ 2010 2 1 ̂ У̃ 2010 2 12

̂ ҷ̃Ѯ Ӈ ̂ꜛ ч ̃̆ ὲѐ 2010 2 8 ̂ У̃

2010 2 12 ̂ ҷ̃ѝа Ӈ ̂ꜛ ч Ȃ̃

ľѐὰ ZXC1Ŀ ҫԈ Ȃ 

 

Ὠ Ȃ 

           

ѐὰ ֙ Ὠ Үֶ 

                                         2010 1 19  

 


