BEJIOPYCCKHI TOCYJIAPCTBEHHBIN YHUBEPCUTET
MexaHuKoO-MaTeMaTHYeCKHH (pakyJabTeT

Kadeapa pyHkumoHaabHOro anaamsa

AHHOTaIMS K TUTUIOMHOU paboTe

«MaremaTH4eckoe MOJIECIUPOBAHUE CTOUMOCTH OIIIIMOHOB)»

AnexkcanapoBuy fHa [MutpueBHa

Hayunblii pykoBoauTesns — npodeccop Jlazakosuu H. B.

2016



PE®EPAT
Junnomuas pabota: 44 cTpaHuilbl, 8 JIUTEPATYPHBIX HICTOUHUKOB.

Knwouesvie crosa: CIIYUANHBIN ITPOLIECC, CTOXACTUYECKUI NH-
TET'PAJI, OIILIMOH, CITPABEJUIMBA SI CTOUMOCTH OIILIMOHA, MO-
JIEJIb BAILEJIBE, MOJEJIb BJIDKA U LIIOVJI3A, MOJEJIb MEPTOHA,
MOJIEJIb KOKCA-POCCA-PYBUHILTEMHA.

Obvexm uccredosanusi — MaTeMaTHYECKHAE MOJIEITH CTOMMOCTH OIIIMOHOB.
Ilpeomem uccnedosanusi — CTOUMOCTH OMIIUOHOB.

L]env pabomul: uccneaoBaHUE Pa3BUTHS MAaTeMAaTHUYECKUX MOJENEH pacyeTa
CTOMMOCTH OIIIMOHOB, OMpPEACICHUE WX OCHOBHBIX CBONCTB M BO3MOXKHOCTHU HX
MPUMEHEHUS B PEaTbHBIX YCIOBUSX.

Memoowl uccredosanus: CTOXaCTUYECKOTO aHaIn3a.

Ilonyuennvie pesynomamsl u ux Hosusna: B mpouecce uccineaoBaHus ObLIU
U3YUYEHbl OCHOBHBIE MOHSATUA (PUHAHCOBOTO pPBIHKA, COPMYJIHUPOBAHA IIEHTPAIb-
Hasl uJed pacuera CHpaBeJIMBOM CTOMMOCTH OINIIMOHA U PACCMOTPEHBI OCHOBHBIE
MO/JIEJIA U3MEHEHHSI CTOMMOCTH OMIIMOHA C TEYEHUEM BPEMEHH.

Obnacmb 803MONCHOO npakmuiecKkoco nNpuUMerRErUA. CTOXAaCTUYECKHUI aHa-
JIU3 1 (bHHaHCOBaSI MaTEMaTHuKa.



ABSTRACT

Diploma thesis: 44 pages, 8 reference sources.

Key words: RANDOM PROCESS, STOCHASTIC INTEGRAL, OPTION,
THE FAIR OPTION’S VALUE, BACHELIER MODEL, BLACK AND
SCHOLES MODEL, COX-ROSS-RUBINSTEIN MODEL.

Object of research — mathematical models of the value of options.
Subject of research — value of options.

Purpose of the work: research of development of mathematical models for
calculating the value of options, to determine their basic properties and application
possibilities in real-world conditions.

Research methods: stochastic analysis and financial mathematics.

Obtained results and their novelty: During the research the main concepts of
the financial market were studied, the central idea for calculating the fair option’s
value was formulated and the basic models of the change in option’s value over
time were exemined.

Area of possible practical application: stochastic analysis and financial math-
ematics.



