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PED®EPAT

JurioMmHas pabota cofepkuT: 34 cTpaHulibl, | mpuaoxeHue, 6 TUTepaTypHBIX
HMCTOYHUKOB.

Kniouesvie crnosa: CTOXACTUUYECKUM HHTEIPAJI, CJIYUAUMHBIN
[IPOLIECC, @-UHTEI'PAJI, OIILIMOH, CIIPABE/UIUBASI CTOUMOCTH
OIILIMOHA, VPABHEHMUE BJIDKA U LIOVYJI3A.

Llenv pabomer — onpeneneHUE OCHOBHBIX CBOMCTB M BO3MOKHOCTH
MPUMEHEHUSI B pEAIbHBIX YCJIOBUAX MaTEMAaTHYECKUX MOJENed pacueTa
CTOMMOCTH ONIIMOHOB.

JIist TOCTHKEeHUS TIOCTABJICHHON €N UCTIOIb30BAIUCH:
- HMudopmarius U3 pa3IM4HBIX MEYATHBIX HICTOYHUKOB
B nunnomHoit paboTe moy4yeHsl CAeAyOIe pe3yabTaThl:

1. OnucaHbl 3JI€MEHThI CTOXAaCTHYECKOT0 U MaTEeMaTHUUYECKOTO aHaIu3a,
BBEJICHBI OCHOBHBIC MOHTHUS (PUHAHCOBOT'O PHIHKA.

2. CmopenupoBaHo ypaBHeHue bioka u [lloynza.

3. Ha npaktuueckom mpumepe, ¢ ucroiab3oBanueM miargopmsr Wolfram
Mathematica, moka3aHa BO3MOHOCTh HCIIOJIb30BaHUs YPaBHECHUS
biska u Hloyn3a.

JlunimomHas paboTa HOCUT TEOPETUUECKUN, pedepaTUBHBIN XapaKTep.



ABSTRACT
Diploma thesis: 34 pages, 1 app, 6 reference sources.

Key words: STOCHASTIC INTEGRAL, STOCHASTIC PROCESS, -
INTEGRAL, OPTION, FAIR VALUE OF OPTION, EQUATION OF BLACK
AND SCHOLES.

Purpose of the work: to determine the basic properties and the possibility of
using mathematical models for calculating the value of options in real conditions.

To achieve the objective used:
— Information from printed sources
Achievements of work:

- Elements of stochastic and mathematical analysis are described, basic
concepts of the financial market are introduced.

- The Black and Scholes equation is modeled

- On a practical example, using the Wolfram Mathematica platform, the
possibility of using the Black-Scholes equation is shown.

Thesis has a theoretical, abstract nature.



