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The Pricing Formula for European Exchange Rate Call
Option Related with the Stock

GUO Feng, LI ShiOyin
(School of Mathematics Science, Huaqiao U niversity, Quanzhou 362021, China)

Abstract: We studing the pricing problem of pricing European exchange rate call option related with the stock under the
condition that underlying assets price following the logarithmic normal processes. By applying the martingale pricing meth2
od in a world in which the logarithmic normal diffuse processes are expressed riskOneutral, we get European exchange rate
call option related with the stock.
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