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The goplication of the method of fundamental lutions
for lving American put options

TANG Yao-zong

(Deparment of M athamatics, Kashgar Teachers College , Xinjiang Kashgar 844007, China)

Abstract: Based on the convection-diffusion fundanental lution method, the reaulted canonical fom of the
European-style option’ s pricing model: B-S differential eguation, has been lved Al®, the MFS method has
been expanded o the American option of single asset after considering the characteristics of M FS and American op-
tion Finally, numerical exanples, showed the efficiency and practicability of the algorithm.
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Research into progressiveness of intemediate
point of L agrange mean value theoran

SHUA Y an-dan
(School of M athematics and Camputer Science, Chongging Nomal U niversity, Chongging 401331, China)

Abstract: This pgoer makes qualitative research on the progressiveness of the intermediate point of L argrange
mean value theorem. By studying the situation of f( x) in(a, b) lowv order derivableness we found that f(x) in
(a, b) low order derivative can be popularized o the situation of n order continuous derivableness, furthemore,
that positive integer n can be popularized t positive real number m, a more generalized conclusion is arrived
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