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The Maximum Option Pricing for Assets in Fractional
Brownian Motion Environment

MA Ling, HU Hua"

( School of Mathematics and Computer Science, Ningxia University, Yinchuan Ningxia 750021, China )

Abstract: The pricing issues of options in the fractional Brownian motion environment are researched by quasi

conditional mathematical expectation theory. The maximum option pricing model with kinds of underlying assets

in n fractional Brownian motion environment under fractional risk neutral measure is obstained, which extend the

pricing of maximum options and put into use widely.
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