
www.jangjeon.or.kr
http://dx.doi.org/10.17777/pjms2022.25.1.75

Proceedings of the Jangjeon Mathematical Society
25 (2022), No. 1, pp. 75 - 81



Y. Lee and J. Lee76



The pricing of power quanto options under stochastic volatility 77



Y. Lee and J. Lee78



The pricing of power quanto options under stochastic volatility 79



Y. Lee and J. Lee80



The pricing of power quanto options under stochastic volatility 81


