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Jumnomuas pabota comepkuT: 57 crpanul, 2 Tabmuuel, 10 auTepaTypHBIX
MCTOYHUKOB.

Knwouesvie cnosa: HOPMAJIBHOE  PACIIPEJEJIEHUE, CJIYUYAMHBINU
[TPOLIECC, CTOXACTUYECKHNI NHTEIT'PAJL, DOPMYJIA BAIIEJIBE, OIILIMOH KOJIJI,
PALIMOHAJIBHASI CTOMMOCTb OIILIMOHA, BOJATUJIBHOCTh, MAPTUHT AJIBL

B HCpBOP’I riiaBC MNPUBCACHBI ITOHATHA CJIy‘-IEIfIHBIX BCINYHH, CJ'Iy‘I&fIHBIX
MpoHeCCOB U UX YHUCIJIOBBIX XaPAKTCPUCTUK, B TOM 4YHCIIC PACCMOTPCHLI OCHOBHBIC

IIOHATHUA (bHHaHCOBOFO PBIHKA U 3JICMCHTLI CTOXaCTHYCCKOI'O aHaJIn3a.

Btopas rnaBa mocBsiliieHa BcenenoMy paccMmoTpenuto (hopmynsl bamiensbe.
beimn  mpuBenmeHbl  QopMmysia  pallMOHAIBHOM  CTOMMOCTH  ONI[MOHA, €€

A0Ka3aTeJIbCTBO, a4 TAKKC PC3YJIbTAThI IPUMCHCHHA €€ K COBPCMCHHBIM OITIIMOHAM.

B paGotre wuccnenoBaHbl MPENNOCHUIKA OMPENENEeHUs] CIpPaBeIIUBOM
CTOMMOCTH OIIHMOHA, ¢popmylia baiense, NpUMEHEHNE €€ Ha YKCIEPUMEHTATbHBIX

TAHHEBIX.

PesynbTaTom siBnsiercs ucciegoBanue Gopmyiasl bamiense u parmoHanbHOM

CTOMMOCTH OIIINMOHA, MIPUMCHCHHC €€ Ha DKCIICPUMCHTAJIbHBIX JdHHBIX.

Bce pe3ynbTaThl IUMIOMHONW pabOThI CTPOTO JOKa3aHbl B COOTBETCTBHUU C

IIPUHATBIMA B MAaTCMAaTUKE IIPpaBHUJIAMU.



ABSTRACT
Diploma thesis: 57 pages, 2 tables, 10 reference sources.
Keywords:  NORMAL  DISTRIBUTION, RANDOM  PROCESS,
STOCHASTIC INTEGRAL, BASHELLE FORMULA, OPTION COLL, FAIR
PRICE OF OPTION, VOLATILITY, MARTINGALS.

The first chapter contains the concepts of random variables, random processes
and their numerical characteristics, including the main concepts of the financial

market and elements of stochastic analysis.

The second chapter is devoted to the complete consideration of the Bachelier’s
formula. The formula for the rational value of an option, its proof, as well as the

results of applying it to modern options were given.

The prerequisites for determining the fair value of an option, the Bachelier

formula, and its application to experimental data are investigated.

The result 1s the study of the Bachelier formula and the rational value of the

option, its application to experimental data.

All the results of the thesis work are strictly proved in accordance with the

rules accepted in mathematics.



