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Abstract

Interest rate and strike price are the main factors affecting the price of derivatives, which are of-
ten fluctuated by uncertain factors such as the economics and policies. Based on the uncertainty
theory, the pricing of Asian options whose strike price follows the uncertain exponential
Ornstein-Uhlenbeck process under the floating interest rate environment is studied. The pricing
formulas of the Asian call option and Asian put option are obtained, while also we analyze the in-
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fluence of different parameters including the maturity date, such as initial strike price on the price
by the numerical simulation.
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Figure 1. The influence of different parameters on the price of Asian call option
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Figure 2. The influence of different parameters on the price of Asian put option
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