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Abstract: Option pricing equation is an important research tool of modern financial theory. With the rapid development of option
market, the research on option pricing theory has changed from Black-Scholes equation to jump-diffusion equation. In this paper, the
diffusion equation with jump proposed by Merton is taken as the research object, which corresponds to a partial integro-differential
equation. The implicit-explicit midpoint method is used to discretize the time. The corresponding program is written by Matlab, and
the results show that the method is stable and convergent.
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