dalasdy) Slal ity Jles Y 3,151 g

136 - A . - - P o - -
((Hodi— Dl gigad) Al Goud) A5 adl Adalaa (Gaaad

S Gouad) B 5 ) al) Dlslaa gk
(Ao — Dlygigai)

Aot (6 gl 1y S )
J:\_:MJJ\ rjl;«j Z\.U\zv:J\Ja PERIBEL A rjlx!\z\:lf

Badamoh80@yahoo.fr « s 41 bis3 ok s dnslr

L)
AU B gl B b U8y ¢ (31 A1 Adlas ) sl pdll 3 ) S dsdseadl g &3 3 Aol Yl e e ¢ g et By 1 oda Bl
)}3’4 — 2Ny dstas JJOJ\.A WD
(& o gl Ol pmad Jah — IV Dslae By ) Aslae ¢ gy P Jdhw ¢ (3 Jolidl i dlibe LS
Abstract :

This paper discusses the application of a particular type of partial differential equations and
much used in physics (heat equation), it has been applied in the financial markets and what has

become known the Black-Scholes model.

Keywords: Partial derivatives, Fourier series, the heat equation, Black-Scholes equation, pricing
options (call- put).
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