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Kmouesie  crmoBa:  OINLIMOH, ABCOJIIOTHBIM  KPUTEPHUH,
EBPOIIEMCKUE OITLIMOHBI, ASUATCKHUE OITLIMOHBI

OOBeKT HCCIICAOBAHUA — KOJUI-OIIIIHMOHBI eBponeﬁcxoro THUIIA, KOJII-

OIIOMOHBI a3MATCKOI'O THUIIA.

[lens paOoThI: MOITyYEHHWE METO/AA pacyeTa OINLHUOHOB EBPONEHCKOro u
a3MaTCKOro THUMA MpU aOCOJIOTHOM KPUTEPUHU, PACUYET CTOUMOCTH OMI[MOHOB

IMOJTYYCHHBIM MCTOJO0OM.

OcHOBHBIE MCTOJZIbI HUCCJIICAOBAHHA: MCTOABI TCOPHUH BepO}ITHOCTeﬁ,

MaTEMaTHYECKOM CTaTUCTUKH.

Pesynbrarel paboThl: moydeHBI (GOPMYINBI JJIi pacdyeTa €BPOMEHCKUX U
a3UaTCKUX OIMIIMOHOB TpPH a0OCOJIOTHOM KPUTEPHH, CO3IAHO MPHIOKEHUE IS

pacducTa OIIKrOHOB.



ABSTRACT

Graduate work, 37 p., 4 pic., 6 sources

Key words: OPTION, ABSOLUTE CRITERIA, EUROPEAN OPTION,
ASIAN OPTION

Object of research — European call options, Asian call options.

The aim of the work is to obtain a method of European and Asian option

calculation and to calculate option prices by this method.

Basic research methods are methods of probability theory, mathematical

statistics.

Results of work are obtained formulas for European and Asian option

calculation with absolute criteria, the calculation program.



