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Knwuesvie cnosa: ®MHAHCOBBIN PBIHOK, OIIL[MOH
EBPOIIEMCKOI'O THIIA, CTOUMOCTbH OIIIIMOHA EBPOIIENCKOI'O
TUITIA, MOJIEJIb BUHOMWAJIBHOI'O JEPEBA, ®OPMVYJIA BJIDKA-
OVII3A, OJHOD®AKTOPHASA MOJIEJIb BACUYEKA, OJHO®AKTOPHASA
MOJIEJIb XAJIJIA-YAUTA, OJHO®AKTOPHAS MOJEJb XO-JIU,
OJHODAKTOPHA S MOJEJIb CIR, ITPOIIEHTHAS CTABKA, ®DUHAHCOBAS
UHXEHEPUS, METOJ MOHTE-KAPJIO B ®MHAHCOBOM NHXEHEHUU,
OUHAHCOBA I CTPATEI'MS, TPEKH OII[MOHOB EBPOIIEMICKOI'O THUIIA.

Obvexmom ucciedo8aHus SBISIOTCS OMIIMOHBI €BPOIIEHCKOTO THIIA.

lIpeomemom uccrneoosanus SIBASIOTCS KOJUI U YT OMIMOHBI €BPONEHCKOTO
THIIa Ha (PMHAHCOBBIX PHIHKAX.

L]envio pabomwl ObUIO MOMYYUTH GOPMYIBI JJISI pacuyeTa YeCTHOW CTOMMOCTHU
OTIIMOHOB €BPOTIEHCKOTO THUIIOB C PA3TMYHBIMU TTapaMETPAMH.

B x00e pabomwl G110 pazpaboTaHO MporpaMMHOE obecrieueHune I pacuera
CTOMMOCTH OMIIMOHOB €BPOIECHCKOTO THIIOB.

llonyuennvii pezynbmam MOXHO HCHOJIB30BaTh B TOPrOBJI€ Ha OUPIKEBBIX
pPBIHKaX (PMHAHCOBBIX HHCTPYMEHTOB.
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The object of research is european options.

The subject of study is call and put european options.

The aim of this work is to get the formulas to calculate fair price of European
options with different parameters

The methodology is to develop program application for european option
calculations.

The result can be applied to trading european options in exchanges.
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