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PE®EPAT

O0bEM paboThl: 47 cTpanull, 29 pUCYHKOB, 5 UCIOJIB30BAHHBIX UICTOYHUKOB,
1 mpusoXeHui.

Kmouessie ciaoBa: ®UHAHCOBBIM PBIHOK, OIIIIMOHBI, MOJEJIb
BJIDKA — IIOVIJI3A, OIIIIMOHHBIE CTPATEI'MMU, MOEJIb HEJIbCOHA —
CUT'EJIA, MOAEJIb MS-GARCH

OOBEKT uccae10BaHus: ONMIUOHHAS TOPTOBIISI HA (PMHAHCOBOM PBIHKE.

Lens paboTsl: pazpadoTka 3((HEKTUBHOTO TOPTOBOIO AIrOPUTMA HA OCHOBE
OIIIMOHHBIX KOHTPAKTOB.

Meroapl  WCClEOBaHUSA: METOABl TEOpUU  (UHAHCOBBIX  PHIHKOB,
BEPOSATHOCTU, MATEMATUYECKON CTATUCTUKH, ONITUMHU3ALNKI U IPOrPaMMUPOBAHHSL.

PesynbraTom siBisieTcst pazpaboTka TOProBOTrO aJiIrOPUTMA, OTHOCSIIETOCS K
CEMEUCTBY QJITOPUTMOB «TOPrOBIM BOJATUIBHOCTHIO», MO3BOJSIOMINN MOJIYYUTh
npuObUTh HAa (DMHAHCOBOM PBHIHKM TPH TMPUEMIIEMOM YpPOBHE pHCKa TMOTEPb.
[IpoBeneHO uccaeq0BaHNUE YCIOBUN MPUMEHEHUS IOCTPOEHHOTO aJrOpUTMA.

O06acTh NPUMEHEHUS — OMIIMOHHASI TOPTOBJISl HA (PMHAHCOBOM PBIHKE.



SUMMARY

Volume of work: 47 pages, 29 figures, 5 used sources, 1 applications.

Keywords: FINANCIAL MARKET, OPTIONS, BLACK - SCHOLES
MODEL, OPTION STRATEGIES, NELSON - SIGEL MODEL, MS-GARCH
MODEL

Research object: option trading in the financial market.

Aim of work: to develop an effective trading algorithm based on option
contracts.

Research methods: methods of the theory of financial markets, probability,
mathematical statistics, optimization and programming.

The result is the development of a trading algorithm related to the family of
“volatility trading” algorithms, which allows obtaining profit in the financial
markets with an acceptable level of risk of losses. A study of the conditions for the
application of the constructed algorithm is carried out.

Work scope — option trading in the financial market.



