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Oovekmom ucciedoeanusn SBIASETCS 3a7adya OLECHKA [POU3BOJHBIX
(MHAHCOBBIX UHCTPYMEHTOB, UCNOJIb3Ysl MeToa MonTe-Kapio.

ILlenv pabomsr — n3yueHue pa3INYHBIX BUJIOB JIEPUBATUBOB, OCOOCHHOCTEMN
UX TpUMEHEHHS U (DYHKUUMOHUPOBaHUS Ha (UHAHCOBOM pBIHKE, H3y4YCHUE U
aHaJIu3 MapamMeTpoB, OT KOTOPBIX 3aBUCSAT 1I€HA W BBIIUIATHI O TOMY WJIM UHOMY
BUJly TPOU3BOJHBIX (DUHAHCOBBIX HMHCTPYMEHTOB; aHAJIU3 CYHIECTBYIOIINX
NOAXOJ0OB W aJTOPUTMOB JJisl OLIEHKH CTOMMOCTH; MOUCK M BBISIBICHHE TaKHX
BUJIOB JIEPUBATUBOB, JIJI1 KOTOPBIX CJIOKHO MPOU3BECTH PACUEThl aHATTUTUYECKUM
nyTeM; pa3pabOoTKa METOJIOB U aJITOPUTMOB, MO3BOJISIIOIIMX OLICHUTH BBILIATHI MO
JIEpUBaTUBY, UCHONB3yss wmeron Monrte-Kapino. [na pemenus 3agauum
MPUMEHSIIOTCSI METO/Ibl UMUTAITMOHHO-CTATUCTUYECKOTO MOJICIIMPOBAHUS, a TaKKe
MOJIEIT CTOXAaCTUYECKUX AU(depeHITnaTbHBIX YPABHCHUH.

Pe3ynomamet padbomwl: anropuTMbl, MPOrPAMMHBIA MHCTPYMEHTapui U
METOIMKA €ro TMPUMEHEHUS I OIEHKH TPOU3BOIHBIX  (PUHAHCOBBIX
WHCTPYMEHTOB.

[lonydennsie  pe3ynbTaTbl  MOTYT  HKCIOJB30BaThCA  y4aCTHUKaMU
(UHAHCOBOTO PBIHKA, /IS YIIYUIICHUSI aHAJIM3a CBOEH JIEATEIbHOCTH.
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The object of the work is the task of evaluating derivative financial
instruments using the Monte-Carlo method.

The purpose of the work is to study various types of derivatives, their
features and functioning in the financial market; studying and analyzing the
parameters on which the price and payment for a particular type of derivative
depend; analysis of existing approaches and algorithms for cost estimation;
searching and identification of such types of derivatives, for which it is difficult to
make calculations analytically; to develop methods and algorithms that allow to
estimate payments of a derivative using the Monte-Carlo method. For solving this
problem, methods of simulation and statistical modeling are used, as well as
models of stochastic differential equations.

The results of the work: algorithms, software tools and methods of its
application for derivatives estimation.

The obtained results can be used by participants of the financial market to
improve the analysis of their activities.



