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		Abstract

		In this paper we propose a method for pricing Asian options in market models with the risky asset dynamics driven by a Hawkes process with exponential kernel. For these processes the couple (Î»(t), X(t)) is affine, this property allows to extend the general methodology introduced by Hubalek, Keller-Ressel and Sgarra for Geometric Asian option pricing to jump-diffusion models with stochastic jump intensity. Although the system of ordinary differential equations providing the characteristic function of the related affine process cannot be solved in closed form, a COS-type algorithm allows to obtain the relevant quantities needed for options valuation. We describe, by means of graphical illustrations, the dependence of Asian options prices by the main parameters of the driving Hawkes process. Finally, by using Geometric Asian options values as control variates, we show that Arithmetic Asian options prices can be computed in a fast and efficient way by a standard Monte Carlo method. 
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