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The Pricing of Options on Logistic-Hull-White Stochastic Volatility Model

HU Gui-bin', TAO Xiang-xing™*, ZHOU Ting-ting, ZHANG Rui-jia'
( 1.Faculty of Science, Ningbo University, Ningbo 315211, China;

2.Faculty of Science, Zhejiang University of Technology, Hangzhou 310023, China )

Abstract: This paper presents the study on the Stochastic volatility of the underlying asset price, and introduces

Logistic-Hull-White stochastic volatility model. The European call option pricing theory is derived using the

established model, and the model is further validated using a case study.
Key words: volatility; Hull-White model; Logistic model; European call option



