
　   
 

期貨避險：靜態實例 
 

Future hedge: Static case 
 

 
 

　 　 研 究 生：李章益          Student：Jang-Yi Li 

指導教授：許元春          Advisor：Dr. Yuan-Chung Sheu 

 
 
 
 

國 立 交 通 大 學 
應用數學 學 系 
碩 士 論 文 

 
 

A Thesis 

Submitted to Department of Applied Mathematics  

College of Science 

National Chiao Tung University 

in partial Fulfillment of the Requirements 

for the Degree of 

Master 

in 

 
Applied Mathematics 

June 2005 
 

Hsinchu, Taiwan, Republic of China 
 
 

中華民國九十四年六月 
 


	期貨避險：靜態實例 
	Future hedge: Static case 
	 

