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The Introduction on Breaking Contract Contingent Rights and interests Neutral
Evalution

MENG Qing-fu, LI Wen-ping
(Center for Quantitative Economics, Jilin University, Changchun, 130012, China)

Abstract: This text is continuing time appearance or having the risk neutral value type of the rights to have
the list price of the rights towards having the default that two dollars pays the structure( break contract to pay and
expire to pay namely) or under the discussion, and the list price method is in the credit risk of two set up the mold
frame( namely the structure method and the strength method) is of realization made the introduction, give the risk
neuter gender break contract all the rate and 1 s be worth the general form of the formula to say, the end break
contract or have the rights list price and made the synopsis comment to the blunt actuality.

Key words: credit risk; break contract or have the rights; structure method; strength method
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