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Abstract

This paper mainly uses equivalent martingale method to give the pricing formula of the geometric
mean Asian reset option under fractional Brownian motion, and the relationship between the ini-
tial stock price, volatility and Hurst parameters and option price is analyzed by MATLAB.
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Table 1. Prices of Asian options and Asian reset options under fractional Brownian motion with different / index

F 1. NE HEHE ¥ AEE T IR T X EERNAI N

=02
H s0 FBAR FBA H s0 FBAR FBA H s0 FBAR FBA
80 17.1138 1.5589 80 18.594 1.8525 80 20.1731 22157
90 24.5872 5.4402 90 25.8056 5.8883 90 27.1517 6.4068
0.3 100 28.5279 12.3772 0.5 100 29.8661 12.7993 0.7 100 31.3858 13.2771
110 329132 21.5667 110 34.15 21.8614 110 35.6999 22.1863
120 39.7924 31.9065 120 40.6354 32.0913 120 41.8857 32.2737

Table 2. Prices of Asian options and Asian reset options under fractional Brownian motion with different H index

2. AE H 58 9 B BEE T TR R EERRONE

=05
H s0 FBAR FBA H s0 FBAR FBA H s0 FBAR FBA
80 20.5226 7.5231 80 25.7127 8.5299 80 31.0747 9.6506
90 26.4666 12.4103 90 31.69 13.6092 90 37.1054 14.8953
0.3 100 32.9481 18.5161 0.5 100 38.0086 19.8309 0.7 100 43.353 21.1982
110 39.9341 25.6643 110 447171 27.0274 110 49.9248 28.4034
120 47.3977 33.6599 120 51.8453 35.0208 120 56.8808 36.3519
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