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Abstract Option pricing is one of the mportant contents n the modem theory of finance Opton price & rehted to the
volatiliy of underlying assets In the B— Smode] volatility & assuned as a constant but in reality i is often seemed as
a randan pwocess In this paper the pricing ofAmerican call optbn under L vym odelw ith stochastic vohtility was d &
cussed The optinal exercising tine of American call option and the partial differential equation of the value functon of
the option were obtamned
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