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Pegepar

HMurnmomuass pabota, 51 cTpanuna, 4 uUCTOYHUKA, 2 TaOJMIBI, OJHO
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Kmrouessie cnopa: OITLOH, MAPTHUHI'AJI, APBUTPAX, HEITOJIHBIN
PBIHOK, TTIOJIHBIN PHIHOK, CTOMMOCTD OIILIMOHA.

OOBEKTOM HCCIICIOBAHUS BBICTYIIAET OIIIMOH.

[IpenMeToM AUTIIIOMHOM pabOThI SBIISIIOTCS OMIIMOHBI €BPOIEHCKOTO THIIA Ha
HETIOJHBIX PhIHKAX.

[{enbro paboTHI ABIAETCS PacUET CTOMMOCTH OIIIMOHA Ha HEMOJIHBIX PhIHKAX.

B pabGore wucnonb3oBaauch MeTOAbl (PMHAHCOBOM MaTEMaTUKH W TEOPHUHU
BEPOSITHOCTEH, a TAK)KE METOJIbI CTATUCTUYECKOTO MOJICIIMPOBAHUS.

PesynbraTom sSBIsIOTCS (POPMYIIBI U METOJIBI Pacy€éTa CTOMMOCTH OIITMOHA.

O061acThI0 MPUMEHEHHUS SBIISIOTCS (PMHAHCOBBIE PHIHKHU.



Abstract

Degree paper, 51 pages, 4 sources, 2 tables, one appendix.
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The object of the study is an option.

The subject of the thesis is options of the European type in incomplete
markets.

The purpose of the work is to calculate the value of an option in incomplete
markets.

Methods of financial mathematics and probability theory, as well as methods
of statistical modeling were used in the work.

The result is formulas and methods for calculating the value of the option.

The scope of application is financial markets.



