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Convertible Bond Asset Swap

Convertible Bond Asset Swap

Reverse Asset Swap

Call

Option



S o M M S R M N Rt E Bt LA M
o e e P M
P MK MEMEKEHEE N H ettt

3 wnxx
R R R R R R R R R R R EEEETE ¢ oo e e MEKM NN i = EE LR R R
B = i Etd B = Bt

conversion price

2p q 0.5

1 Kevin B. Connolly

2 ECB 2004 2 123
TSCD

3 Financial Management: Theory and Practice, 10e Eugene F. Brigham
and Michael C. Ehrhardt South-Western p.819-826 .




