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PE®EPAT
Junnomuas paboTa: 26 cTpaHull, 5 TUTEPATyPHBIX UCTOYHUKOB.

Knwouesvie cnosa: BOJIATUIJIBHOCTH, IIEHA AKIUN, OIIL[MOH,
JINMHAMUKA AKTHUBOB, PUCKH, MHBECTULMWH, MOJEJIb BJIDKA-
HIOVIJI3A, MOJIEJIb XECTOHA, CTOXACTUYECKHWE YPABHEHUN .

Obvexm uccredosanus — monenu biska-1lloynza u XectoHa.
IIpeomem uccnedosanus — cBoiictBa mojeneit bimka-Iloyn3a nu Xectona.

Llenv pabomul: BbIBeCTH (POpPMYIly IJisl LIEHBI OMI[MOHA KOJUI B MOAENU Xe-
CTOHA U MPOBECTU AHAIN3 MPEUMYIIECTB MOJIETH CTOXACTUUECKON BOJATUILHOCTU
HaJl MOJICJIbI0O KOHCTAHTHON BOJIATUIILHOCTH.

Memoowvl uccnedoganus: (PyHKIIMOHAIBHOTO aHajiu3a U TEOPUH BEPOATHO-
CTEH.

Ionyuennvie pezyromamsl u ux Hogusna: 1) onpeneneHue mojaenei XectoHa
u bimka-Illoynsa; 2) onpenenena dopmyna biaska-1lloynza; 3) onpenenen croxa-
CTUYEeCKUil nHTerpai; 4) Haaena gpopmysna XectoHa Jjisi OMIIMOHA KOJII.

Obniacmo 803M0*CHO2O npakmuiecKkoco NPpUMeHerusl. q)YHKHHOHaHBHBII)'I

aHaJu3, TEOPUsl BEPOSTHOCTEH, PUHAHCOBAsI MaTEMAaTHKaA.
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Diploma thesis: 26 pages, 5 reference sources.
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Object of research — the Black-Scholes and the Heston models.

Subject of research — group properties of the Black-Scholes and the Heston
models.

Purpose of the work: to derive the formula for the price of the option call in
the Heston model and to analyze some of the advantages of stochastic volatility
models on the model of constant volatility.

Research methods. functional analysis and probability theory.

Obtained results and their novelty: 1) Heston and Black-Scholes models defi-
nition; 2) Black-Scholes formula; 3) definition of stochastic integral; 4) Heston
formula for option call.

Area of possible practical application: functional analysis and probability
theory.



