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Aabstract

Option pricing is one of the most important concept in fractional economics and spe-
cially financial mathematics. In particular, the fractional Brownian motion is proper to
model the stock dynamics for long- range dependence. In this thesis, we evaluate the price
of the price of geometric Asian options under fractional Brownian motion framework.

Keywords: Asian Option, Fractional Brownian Motion, Power Option, Pricing Option
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