PEHEACAL: 000027 EEGRR: CFEGBIE ALEEE: 2006-040

A BEIRIR Z AR B IR F
KT REE JTP1 INFEBGERI BB R TR I A &

ANAREZFRLERBRARIEGEERHBEARNESL. BHT
¥, RAEBILE. RIERRREARR.

ZHEINTRIFEEDARAT (UTHEKR “GREER") T4,
AN E BERE R R KT R G JTPL By K X%,

AR R KATH R 428 6 DA, ATARU 7. 12 JTHY A T AR
WA JTP1 F 2006 42 4 F 27 B B FEIEHER Z BT £, AEEK
A% “0380057, Gk JTPL &R BHI K 2006 42 4 A 27 H E 2006
4210 F 19 B. 474 2006 4210 A 20 H Z 2006 45 10 F 26
B8 AN 7 H. 2006 4 10 F 26 HEMUE, KRITAHEE
JTPL #FULE4. T G eI ILM 2005 £ E LR BT %,
2006 48 7 F 6 H & JTP1 ATAUM AR B 2 4 6. 692 TG

2006 4 9 F 14 HE & JTP1 89U A 0. 591 75, G E kIR
M AN A 6.72 Ju. ARIEE FraE H B 5 BGEE B 008
Black-Scholes #A!, Z Bk B 5 5% 6k JTP1 o G 35 gk JE 44
SAENMMEFEEGE JTPL FTEAT AN AL, %8 2. 52%eh L X[k 32
F, G FKEBIFERMN 32. 63K EIHHE, TN BREREEKE
JTP1 B RT3 RME A 0.272 . HUEHHH KT HANK.

B N4

R G IEAL TR A FRAF
T E &
“OOXNFNATHE



