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The paper provided an efficient Monte Carlo method, based on the Control Variate technique, for the valuation
stochastic volatility assumption. The result shows that our method can reduce variance efficiently, improve precisic

control variate which was

also testified through the computation results. Finally, the factors affecting the price ¢

in the paper can also be extended to the valuation of other types of Variance Swaps, such as Corridor Variance Swap,
and other products with multi-factor models



