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The Pricing of the Asian-reset Option

LIU Shao-rong,ZHU Hui

(School of Mathematics and Physics, University of South China, Hengyang, Hunan 421001 , China)

Abstract : The Asian option and reset option are the path-depending options. Through com-
bining the two options,this paper designed a new option. By using the martingale method,
under the hypothesis that the asset price obey the Ornstein-Uhlenback process,the pricing
formulas of the new option have been get.
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