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PE®EPAT
Junsomuas padora: 20 crpanuil, 4 TaOIHIbI, 6 UICTOYHUKOB, | TPUIIOKEHHE.

Kmouessle caoBa: BUHEPOBCKHWI IIPOIECC, ITPOIIECC UTO, JEMMA
UTO, BAJIIOTHBIE OIIIMOHBI, EBPOIIEMCKHE OIIMOHBI, MOJEJb
BJIDKA-IIOVYIJI3A, MOJEJIb 'TAPMAHA-KOJIXAI'EHA, BOJIATUJIBHOCTD,
IIPOIITEHTHAS CTABKA, IIOYACOBLIE OIIIMOHLI, ®WHAHCOBBIN
KAJIEHJIAPh, BECA ®UTHAHOCBBIX COBBITHI.

OO0beKT HCCIeJ0BAHNS: CIIy4YaliHbIE MTPOLECCHI, BATIOTHBIE €BPOIEHCKUE OMIUOHBI,
(buHaHCOBBIN KaJeHAAPb.

Leab padoTbl: ucciaeaOBaHHE MOJAENIEH IIEHOOOpa30BaHUSI OIIMOHOB, OIICHKA
CTOMMOCTH MTOYaCBbIX OMIIMOHOB.

MeToapl HCCIeI0BAaHMSA: METOABI TEOPUM BEPOSITHOCTEM, MAaTeMaTHUYECKOU
CTaTUCTHUKHU.

Pe3yabTar: Qopmyrna s OIEHKH CTOMMOCTH ITOYACBBIX OIIIMOHOB HAa OCHOBE
JTAHHBIX 00 OJTHOAHEBHBIX OMIIMOHAX C Y4ETOM (PMHAHOCBBIX COOBITHIA, MPOTPAMMHAS

peann3anus MoJTy4YEHHOU MOJEIH.

O0Js1acTh IPUMEHEHHs: TOPrOBJIs HA BAIFOTHOM pbIHKE POpeEKC.



ABSTRACT
Degree work: 20 pages, 4 tables, 6 sources, 1 application.
Keywords: WIENER PROCESS, ITO PROCESS, ITO’S LEMMA, FOREIGN
EXCHANGE OPTIONS, EUROPEAN OPTIONS, BLACK-SCHOLS MODEL,
GARMAN-KOHLHAGEN MODEL, VOLATILITY, INTEREST RATE, HOURLY
OPTIONS, FINANCIAL CALENDAR, WEIGHT OF FINANCIAL EVENTS.

Object of study: stochastic processes, European foreign exchange options, financial
calendar.

Purpose of the work: research of options pricing models, valuation of hourly options.
Research methods: methods of probability theory, mathematical statistics.

Result: formula for estimating the cost of hourly options based on data on one-day
options taking into account financial events, software implementation of the resulting

model.

Application area: Forex trading.



