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AHHOTAIMSA

Ha JUIJIOMHYIO pa0boTy
«Merton Monte-Kapno u ero npumeHeHne B PUHaHCOBBIX MOJIEISIX)

JlurmomHast paboTa MoCcBsIeHa BOIIPOcaM IPUMEHEHHUsT MeTo1a MoHTe-
Kapno B o6mactu purancos. B paboTe paccMaTpuBaeTcs MaTeMaTHIECKOE
000CHOBaHUE METOJIa, €ro MPUMEHEHNE B 001aCTH KOPIOPATUBHBIX (PUHAHCOB U
JUTSL OTICHKH TIPOM3BOIHBIX (DMHAHCOBBIX HMHCTPYMEHTOB.

B otanuyue ot APYIUuX HCMHOTOYHCIICHHBIX I/ICCJIG,Z[OBaHI/II\/'I, B ,HaHHOﬁ pa60Te
0c000¢ BHUMaHHE YACICTCA IIPAKTUYCCKHUM aCIICKTAM HMCIIOJIB30BAHHA MCTO/A.
Ha ocHoBe IMIOCTPOCHHBIX q)HHaHCOBBIX MOI[GJ'ICﬁ IIOKa3aHbl BO3MOXKHOCTH
HCIIOJIB30BaHUA MCTOda MOHTG-KapJ'IO AJIA OCHKU IIPHUBJICKATCIIBHOCTHU
HHBCCTUIIUOHHOI'O ITPOCKTA, BEIYUCICHUA CTOMMOCTH KOMIIAHHUH U LICHBI €C aKHI/Iﬁ,
a TaKKC OIIPCACIICHUA CTOMMOCTH 3K30THYCCKHUX OIIIMUMOHOB.

ABTOp paOOTBI MOATBEPKIAET, UTO MPUBEACHHBIX B HEN pacuyeTHO-aHAIMTUYECKUN
MaTepuai MPaBUIbHO U OOBEKTUBHO OTPAXKAET COCTOSIHUE UCCIEAYEMOTO
IIPOLIECCa, @ BCE 3aMMCTBOBAHHBIE U3 JINTEPATYPHBIX U IPYTUX UCTOYHUKOB
TEOPETUYECKUE, METONOJIOTUUECKHUE ITOJI0KEHNS U KOHLIETIIIUU COIIPOBOKIAFOTCS
CCBUIKaMH Ha UX aBTOPOB.



ANNOTATION
To the Graduation Thesis

MONTE CARLO METHOD AND ITS APPLICATION IN FINANCIAL
MODELS

Thesis is devoted to the application of the Monte Carlo method in the field
of finance. The paper presents a mathematical justification of the method, its
application in the field of corporate finance and valuation of derivatives.

Unlike other few studies this thesis focuses on the practical aspects of the
method. Constructed financial models show the possibility of using the Monte
Carlo method for evaluating the attractiveness of the investment project, calculate
the cost of company and the price of its shares, as well as determining the value of
exotic options.

The author of the thesis confirms that the work submitted features exact
computational and analytical data that illustrate the state of the studied process
with no bias; all theoretical and methodological provisions and concept mentioned
and explained in the thesis are followed by citations and references to sources.



