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Reload option pricing model under bifractional

jump-diffusion process
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Abstract: Assume that stock price follows the stochastic differential equation driven by the bi-
fractional Brownian motion and jump process, the financial mathematical model under bifrac-
tional jump-diffusion process is built by the stochastic analysis theory of the bifractional
Brownian motion and jump process. The reload option is discussed by using the actuarial ap-
proach, and the reload option pricing formula is obtained.
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