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How to connect to this seminar remotely:
You can connect remotely via Vidyo to this research seminar by clicking here: http://wits-
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your microphone if you have a question to ask the speaker.
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Abstract:

In recent years there have been an advent of quanto options in the energy
market. These are rather a different type from other markets, since the structure
of the payoff is written as a product of an underlying energy index and a measure
of temperature. In the HIM framework and adopting the futures
energy/temperature dynamics, we use the Malliavin calculus to derive the delta
and the cross-gamma expectation formulas using the Clark-Ocone formula.
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