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Abstract: Considering of fractional character Brownian motion is non-—reasonable for basic assumption to option pricing
model. This paper sets the assert price followed fractional Brownian motion to construct quasi-martingale method under
the risk neutral measure which can simplify the proceeding of solving fractional Black-Scholes. Furthermore this paper
solves two kinds of depressed option by the same way and gets the pricing equation driven by FBM.
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