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PE®EPAT
JumiomHas padora, 25 ctpanull, 3 TabIUIbl, 8 ICTOYHUKOB, | MPUITOKEHUE.

Kouessbie ciosa: BUHEPOBCKUI ITPOLIECC, ITIPOLIECC UTO, IEMMA UTO,
EBPOIIEVICKME OII[UOHBI, BAJIOTHBIE OIILMOHBI, OJHOJIHEBHBIE
OIIIIUOHBI, OIIIMOHBI C IIPOM3BOJILHBIM CKOPOM JENCTBUS,
MO/IEJIb BJIEKA-IIOVII3A, MO/IEJIb I'APMAHA-KOJIXAT'EHA,
BOJIATUJIBHOCTD, ITPOITEHTHA I CTABKA, ®UHAHCOBBIN KAJIEH/IAPD,
BECA KAJIEHJIAPHBIX COBBITUM, TMHENHA ST ATIITPOKCUMAIUSL.

O0BbeKT UCC/IeI0BAHUSA: CIIYYaHBIE MTPOLECCHI, BAJTIOTHBIE €BPOIEHUCKUE OIMIIMOHBI,
HKOHOMUYECKHUI KaleHAapb, (PUHAHCOBBIE COOBITHS.

Heab padoThl: Uccaen0BaHUE BIUSIHUS (PUHAHCOBBIX COOBITUI HA IIEHBI OMIIMOHOB U
BOJIATUIILHOCTH, OLIEHKA BECOB (DMHAHCOBBIX COOBITHH.

MeToabl HCCJI€I0BAHUA: METOJBI TEOPUM BEPOSATHOCTEH, MaTeMaTH4eCKOu
CTaTUCTUKH, YUCJICHHBIC METObI.

Pe3yabTar: hopmysbl 1151 OIEHKH BECOB KaJE€HIAPHBIX COOBITHI Ha OCHOBE JIAHHBIX
O IIeHaxX OJIHOAHEBHBIX OMIIMOHOB, OMIIMOHOB C MPOU3BOJBHBIM CPOKOM JEUCTBUS U

JTHEBHOM BOJIATUJILHOCTH, MPOTPAMMHAas peain3aliys MoJydeHHbIX GopMyi.

OobJ1acTh NPUMEHEHHUsI: TOPTOBJIS HAa BAJIFOTHOM PBIHKE.



ABSTRACT
Diploma work, 25 pages, 3 tables, 8 sources, 1 annex.

Keywords: WIENER PROCESS, ITO PROCESS, ITO’S LEMMA, EUROPEAN
OPTIONS, FOREIGN EXCHANGE OPTIONS, OVERNIGHT OPTIONS,
OPTIONS WITH ARBITRARY TENOR, BLACK-SCHOLES MODEL, GARMAN-
KOHLHAGEN MODEL, VOLATILITY, INTEREST RATE, FINANCIAL
CALERNDAR, CALENDAR EVENTS WEIGHT, LINEAR APPROXIMATION.

Object of study: stochastic process, foreign exchange European options, financial
calendar, and financial events.

The purpose of the work: study of the impact of financial events on option prices and
volatility, assessment of the weight of financial events.

Research methods: methods of probability theory, mathematical statistics, numerical
methods.

Results: formulas for estimating the weights of calendar events based on data of the
prices of ON options, options with an arbitrary tenor and daily volatility, software

implementation of the obtained formulas.

The application area: foreign exchange trading.



