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V. BizomocTi npo gucepraniio
MoBga guceprariii:
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Tema gucepranii:
1. EKOHOMiKO-MaTeMaTU4YHe MOJEIOBAHHS IIPOLECIB LIHOYTBOPEHHS HECTAHAAPTHYUX OIILiOHIB.

2. Economic-mathematical modeling of non-standard options pricing processes.

Pedepar:

1. 3anpoONOHOBAHO HOBI MiAXOAY 4O MOJIEIIOBAHHS NUHAMIKY 1IiH HECTAHAAPTHUX OILiOHIB 3 METOIO BUPIllIE€HHS
npo6seMy BpaxyBaHHSI CTOXaCTUYHOI'O XapakTepy ixHix napamerpis. Ha Bigminy Bin BinoMux mopesnen i3
(pikCOBaHMMH ITapaMeTpamMy, Li€ N03BOJISIE CYTTEBUM YAHOM MiABUILYBATHA TOYHICTb IPOrHO30BAHUX IIiH OILIiOHIB.
Po3po6s1eHO eKOHOMIKO-MaTeMaTH4Hi MOJIeJli LiIHOYTBOPEHHSI: HECTAaHAAPTHHUX OILIOHIB €BPOIEICHKOTO CTUIIIO
BMKOHAHHS i3 BpaxyBaHHSM: CTOXaCTUYHUX CTPUOKONONIOHUX 3MiH BiICOTKOBOI CTaBKU 6€3 PU3UKY; CTOXaCTUYHOTO
CTPUOKOIIOiOHOTO XapaKTePy AOXiZHOCTI 6a30BOr0 aKTUBY; CTOXaCTUYHOT'O XapaKTepy NapaMeTpiB 3MiHHOCTI LjiH
iHBeCTULIHOTO NOPTdEIs NeKilbKOX 6a30BUX aKTUBiB. Ha OCHOBI IMx MOJesell MPOBENEHO €KCIIEPUMEHTAJIbHI

PO3paxyHKH i3 BUKOPUCTAaHHSIM Cy4aCHUX 3aCO0iB MaTEMaTUYHOTO IIPOrPaMyBaHHSI.

2. New approaches to modeling dynamics of the nonstandard option prices are offered in view of stochastic
character of their parameters. As against to known models with fixed parameters it allows to increase of precision
for predicted option prices. Economic-mathematical pricing models are developed for: European style non-
standard options with: stochastic jump changes of the risk-free interest rate of return; stochastic jump character



of the underlying asset payout rate; stochastic volatility return parameter of an investment portfolio consisted
with several underlying assets. Using modern methods of mathematical programming, with the help of these
models several many experimental calculations are made.
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