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PE®EPAT

Junnomnan paboma: 57 crpanui, 20 pucynkon, 20 Tabnuil, 6 KICTOYHUKOB,
1 npunioxenue.

Kniouesuoie cnoea: OLEHKA CTOUMOCTHU OIILIMOHA,
BMHOMMAJIbBHASA MOIEJIbL, MOJEJIb BJISKA-IIOVYJI3A, MOJIEJIb
XECTOHA.

Oovexkm uccnedoeéanus. CTOUMOCTD OIIIMOHA.
IlIpeomem uccnedosanusn: CTOXaCTUUECKUE MOJICTTU CTOUMOCTH OTITHOHOB.

Ilenv pabomur: paccMOTpeHHE MOIMYISPHBIX CTOXAaCTUYECKUX MoOJENeH s
pacuéra CTOMMOCTH OIMIIMOHOB.

Memoowl uccnedosanus’. METOIbI TCOPUHU BEPOSITHOCTEN U MAaTEMaTUUECKOM
CTaTUCTUKH, MOJCITMPOBAHMS, aHATU3 TPa(UKOB.

Pe3lebmam: pacueT M aHaJIn3 OHICHKH CTOMMOCTHU OIINMOHA Ha aKIWIo,
I[MOJYYCHHYIO C IIOMOIIBIO PA3JINYHBIX MOII@JICﬁ. I/ICCJ'IG,HOBaHI/Ie 3aBUCHUMOCTH
PE3YIbTATOB IIPUMCHCHUA PA3JIMIHBIX MOHGHGﬁ JJIA OOCHKHW CTOMMOCTH OIIITMOHOB
OT UX MMAPpaMCTPOB 1 UMUTAITMOHHAA pCaIn3alusd 3TUX IIapaMCTPOB.

Obaacmo npUMEHeHUusA. DPBIHKH ILCHHBIX 6YMaF, HWHBCCTUIIMOHHAA
JACATCIIBHOCTD.



ABSTRACT
Graduate work: 57 pages, 20 figures, 20 tables, 6 sources, 1 application.

Keywords: OPTION VALUATION, BINOMIAL MODEL, BLACK-
SCHOLES MODEL, HESTON MODEL.

Object of research: the value of options.
Subject of research: stochastic models of the value of options.

Purpose of work: consideration of popular stochastic models for calculating
the value of options.

Research methods: methods of probability theory and mathematical statistics,
modeling, graph analysis.

Result: calculation and analysis of the valuation of an option per share obtained
using various models. The study of the dependence of the results of the use of various
models for estimating the value of options on their parameters and the simulation
implementation of these parameters.

Scope of application: securities markets, investment activity.
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