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Abstract

With the rapid development of the financial market, Black-Scholes formula has been widely stu-
died. We consider that under the G-expectation framework, for the linear stochastic differential
equation driven by G-Brownian motion and G-jump process, the Black-Scholes formula is strictly
obtained and proved by G-Ito formula and Taylor formula.
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RLEEE ], BB TAERIH S C Wl CeH, MR X eH, W|X|eH , ZEHHHER—HHL
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REX 2.1.1 [3] (REHIE) MRS B2 € e AR B2 R H b, IR AL LUR 26 AR —A
ZHEHPHR

BIRPE: B[X]2E[Y], WRXYeHHX>2Y.

fR#: E[C]=C,vCeR.

Atk E[X +Y]<E[X]+E[Y], VX,YeH.

IEFFRME: E[AX]=AB[X],VA>0,X eH .

(QH, ) BERR A RGN R 23]

SE 2.1.2 [3] (HAERBO VX =(X,+, X, ) e (QHE) o EC 1, (R") EBF, :

F[o]=B[o(X)]
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EE X, ~ X, o
EX 2.1.4 [3] FEMOL)EE X = (X, X,) e (QHE), Y=(Y,Y,)e(QHE), FX5Y M,
B HAY

Elo(X.Y)]=B[E[p(xY)]_, |. ¥peCy,(R"xR").
X 215 [3] (G-EXFSM)E(QHE) b, A ERE X RMHE G- IEENAM, H
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aX +bX ~+/a* +b*X,va,b>0,
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X 2.6 [3] (GRS (B,)
1) By(w)=0:
2) vt,s20, B, —B B RFMil, B, —B T (B,,B, B ), VneN
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au au 20U 502 07U
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at as S
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(1_Fju=7F[é§+a00335§+0433am{an1+came» (de)} ) - (Sv“)ﬂ
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