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Martingale Methods of Asian Option Pricing with Floating Striked Price

ZHANG Min,ZHU Hui

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

Abstract ;: On the probability measure space for Asian Option Pricing study, we conside
the stock price follows Brown motion and floating exercise price follows Ito process during
the two assets related model,to obtain Asian options pricing formula under the equivalent

martingale measure.
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