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Pedepar
Junnmomuas pabota, 46 ctpanuil, 12 pUCyHKOB, 5 HCTOUYHUKOB.

EBPOIIEMCKMAI  OIIMOH,  AMEPMKAHCKMI  OIILHOH,
«CITPABEJUINBA $I» LIEHA, ITOJIHBIN PBIHOK.

Obvexm uccnedosanus — onUOHbI EBponeiickoro 1 AMEpUKaHCKOTO THIIOB.

Llenv pabomwi — BbIBOI (POPMYNBI JUI HAXOXKICHUS CHPABEJIMBON IIEHBI
OTII[MOHOB.

Memoowr uccnedoéanusi — METOIbl TEOPUU BEPOSTHOCTEH, METOMAbI
YHCJIEHHOTO aHAJIN3a.

B PE3YIbTATC HCCICOAOBAHUA MBI ITIOJYYHIIN (bOpMYJIBI JJIIA HaXOXICHHA
«CIIPAaBCIJIMBBIX» IICH EBpOHGﬁCKOI‘O )51 AMCpI/IKaHCKOI‘O OIIOXMOHOB. 3aﬂaBa;1
Pa3JIUYHBIC ITIAPAMCETPbI, MBI ITIOJIYYHUJIN OCHBI OIINMOHOB PA3HBIX THIIOB.

Jlannass paGota MoKeT ObITh TpUMEHEHAa B (PUHAHCOBOM MaTeMaTHKE.
OnuuoHbl UCTONB3YIOT B KAYECTBE CTPAXOBKHU OT POCTA WJIM MAJCHUS LEHBI HA
KOHKPETHBINH TOBap. B OOJBIIMHCTBE CilyyaeB pOCT WM MAJICHUE I[EH Ha TOBap
CBSI3aHbI C U3MEHEHHUEM BaJIFOTHBIX KYpPCOB.



Abstract

Diploma thesis, 46 pages, 12 figures, 5 sources.

EUROPEAN OPTIONS, AMERICAN OPTIONS, "FAIR" PRICE,
OVERALL MARKET.

Obiject of research — European and American options.

Purpose — obtain a formula to find the «fair» price of options.

Research methods — probability theory and numerical methods.

After research we got the formula to find the «fair» price of European and
American options. By setting different parameters, we had different types of option
prices.

This work can be used in financial mathematics. Options are used as a hedge

against rising or falling prices for a particular product. In most cases, the rise or fall
in prices for goods are related to changes in exchange rates.



