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Tab.1 Comparison of numerical solutions and analytical solutions of schemes

BERE: 3H 6 A 9 H 128 FXTRE/ % SEHIRTIE] /s
K 1.332 684 3.546 317 5.640 478 7.578 229
BB 1.332 417 3.546 012 5. 640 221 7.578 024 0.007 8 3.4
- B A 1. 332 417 3.546 012 5. 640 221 7.578 024 0.007 8 3.4
C-N #%[7] 1. 332 452 3. 546 027 5. 640 207 7.577 985 0. 007 3 5.8
[SEw e 1.334 258 3.543 107 5. 633 107 7.567 237 0. 088 4 4.3

. M=100, £=0.01, h=0.001

HE1ITUEE. AMAIH T Black-Scholes HHEK B-RFME-E#K 5 Crank-Nicolson ¥ &
R, BABXERE LZ—S, ME-RBME-B#K5 Crank-Nicolson #&XIEE L, H
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