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		input parameters in traditional real option pricing formula is difficult to accurately determine the number ,so it is common to use some random number or given number , causing the results of error is very larger and affecting investment decisions. In this paper, in order to solve the problem, we consider to optimize the input parameters through a nonlinear parabolic fuzzy number. then, it is better for the risk of investment projects to amend Black-Scholes pricing formula . further, not only is the number of parabolic fuzzy in-depth research conducted, but also we propose a new fuzzy real option pricing model by changing parabolic fuzzy number into a trapezoidal fuzzy number, retaining a number of characteristic parameters effectively Finally, the validity of the model is tested and the advantages compared to the trapezoidal fuzzy numbers is to be proved by example. 
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