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PE®EPAT

Junnomuast pabora: 72 c., 20 puc., 2 Tabi., 13 uctouHukos, 1 mpui.
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OO0beKkT mHccaegOBaHUsI: MOJECIMPOBAHWE W AHAINW3 PHCKA OMNIMOHOB C
UCITIOJIb30BAaHUEM MAIIMHHOTO OOy4YEHHS.

Hear wucciaenoBanusi: pa3padoTarh aJbTEPHATUBHYID MOJENb OLEHKH
OMLIMOHOB C TIOMOLIBIO COBPEMEHHBIX HJEH MAIIMHHOIO OOy4YeHHs, OIEHUTh
BO3MOKHOCTH 110 CTaTUYECKOMY apOUTPaKy Ha (PUHAHCOBBIX PHIHKAX

Metoabl ucciaemoBanusi: anroputm TIMeGAN, moxaens bBioka-Illoyinsa,
MaTE€MaTUYeCcKasi CTATUCTHKA, METOJIbI IITyOOKOro 00y4eHusl.

IMosy4yeHHble pe3yJbTaTbl M MX HOBH3HA: IMOJy4Y€HA albTepHATUBHAS
MOJIEJIb JUIsl OLEHKH OIMIIMOHOB, C MOMOUIBIO TNIYOOKOT0 OOyUEHHS.

O0s1acTb BO3MOKHOTO NPAKTHYECKOr0 TNPUMEHEHHMs: apOuTpax Ha
(MHAHCOBBIX PBIHKAX, C MOMOIIbI0O HOBOM MOJENH, MOUCK HEI()PEKTUBHOCTU Ha
PBIHKaX, IPUMEHEHHUE B OT/IeNIaX prUcKa B (PMHAHCOBBIX KOMITAHUSIX.

ABTOp paboOThl TOATBEPXKIAaeT, 4YTO TMPUBEIEHHBIN B HEH pacyeTHo-
aHAJIUTUYECKUH Marepuan MpaBWIbHO M OOBEKTUBHO OTPAXKAET COCTOSHUE
HCCIIEyEMOTO TIPOLIEcCa, a BCE 3aUMCTBOBAHHBIE W3 JINTEPATYPHBIX W JAPYTUX
VMCTOYHUKOB TEOPETUYECKUE, METOAOJOTMYECKHE W METOAWYECKHE TOJIOKEHUS H
KOHIIETIIMY COITPOBOXKIAKOTCA CCHIIKAMU HA UX aBTOPOB.

(monmuck CTyIeHTa)



ANNOTATION

Degree paper: 72 p., 20 ill., 2 tab., 13 sources, 1 app.

Key words: MATHEMATICAL STATISTICS, PROBABILITY THEORY,
FINANCIAL MATHEMATICS, DEEP LEARNING, MACHINE LEARNING,
OPTIONS, FINANCIAL RISKS.

Object of research: modeling and analysis of options risk using machine
learning.

Purpose of research: to develop an alternative model for evaluating options
using modern machine learning ideas, to evaluate the possibilities of static arbitrage
in financial markets

Research methods: TimeGAN algorithm, Black-Scholes model, mathematical
statistics, deep learning methods.

Obtained results and their novelty: an alternative model for evaluating
options was obtained using deep learning.

Area of possible practical application: arbitration in financial markets, using
a new model, search for inefficiency in the markets, application in risk departments
in financial companies.

The author of the work confirms that the computational and analytical material
given in it correctly and objectively reflects the state of the process under study, and
all theoretical, methodological and methodological provisions and concepts borrowed
from literary and other sources are accompanied by references to their authors.

(student’s signature)



