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Actuaral Pricng forW arrents in FractionalBrownian Moton Envirorment

MA Huixin, XUE Hong, YANG Shan
(School of Science X 1an Polytechnic Un wersity Xian 710048 Ch ina)

Abstract Under the hypohesis that underlyng asset price obeys stodhastic differential equaton driven by fractonal
Brownian motion, by means of acuarial appwach the pricing fomula forw arrents is presented
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