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PE®EPAT

Junnomnan padboma. 50 crtpanun, 10 pucyHkoB, 6 HCTOYHHKOB, 1

IIPUIIOKCHUC.

Knrwuesvte cnoea. JIEPUBATHUBBI. OIIIWMOHHBIE KOHTPAKTHI,
METOA-MOHT3-KAPJIO, ®OPMVIJIA BJISKA-IIIOVII3A, XE/PKNIPOBAHUE.

Oo6vexkm uccnedosanusn: ONIMOHHBIE KOHTPAKTHI.

Ilpeomem uccnedoséanus: CTOUMOCTH ONIMOHOB Ha BaIOTY, (bIOYEPCHI,

(hOHIOBBIE UHIEKCHI.

Ileny pabompl: oneHKA CTOMMOCTH OIIMOHOB Ha BalliOTy, (PbrOYEpCHl H

(bOHIIOBBIG HNHJICKCHI.

Memoowt uccneoosanusn: METOIbl TEOPUN BEPOATHOCTEH U MATEMATHYECKOU

CTaTUCTHUKH, MCTOJbI CTATUCTUYCCKOI'O MOACIINPOBAHUS.

Pe3ynomam: Yactueie ciydau dopmyinsl bidka-Illoynza omeHKH CTOMMOCTH
OMIIMOHOB Ha BamOTy, (brodyepchl U (OHJOBBIE HWHACKCHL. OIIEHKAa CTOMMOCTH
oniuoHoB MerogoM MonTte-Kapno. IlporpammHoe obOecniedeHue Jyisi  OLCHKH

CTOMMOCTH OMIIMOHOB Ha BAIOTY, (brOYEpPChl U (POHIOBBIE UHIEKCHI.

Oobnacmbv npumenenus bupKeBOil U BHEOUPHKEBOM PHIHOK OMIIMOHHBIX

KOHTPAaKTOB.



ABSTRACT

Diploma work: 50 pages, 10 drawings, 6 sources, 1 appendix.

Key words: DERIVATIVES. OPTION CONTRACTS, MONTE CARLO
METHOD, BLACK-SCHOLES FORMULA, HEDGING.

Object of research: option contracts.
Subject of research: the cost of options on currencies, futures, stock indices.

Purpose of the work: assessing the value of options on currencies, futures and

stock indices.

Research methods: methods of probability theory and mathematical statistics,

methods of statistical modeling.

Result: Special cases of the Black-Scholes formula for estimating the value of
options on currencies, futures and stock indices. Valuation of options using the Monte
Carlo method. Software for estimating the value of options on currencies, futures and

stock indices.

Scope of application: Exchange and over-the-counter option con



