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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK: 27.43.15

Tema guceprauii:
1. Bapaya onTUManbHOI 3ynMHKYU Y Mogeri Jlesi

2. Optimal stopping problem in Levy model

Pedepar:

1. B puceprauii po3risHyTo 33724y ONTUMAJILHOL 3yIIMHKY Y Mogerti JIeBi 11 aMepUKaHChKUX OILIOHIB.
JocnimkeHo B1acTUBOCTI QyHKIii BapTOCTi i Mogei Jlesi. 171 onuioHy Npojaxy NOoKa3aHo, 110 ONTUMAaIbHUAN
MOMEHT 3yIIMHKU € MOMEHTOM MEPIIOTO NIEPETUHY [IE€BHOTO PiBHS. BUBYaeThCs aCUMTOTUYHA MOBEAiHKA (QYHKIii
BapTOCTi IPX HEOOME>XKEHOMY PO3LIMPEH] YacOBOro ropu3oHTy. HaBeseHi focraTHi yMoBY, 3a SIKUX 00J1aCThb
ONTUMAJIbHOI 3yIIMHKU € HEMTOPOKHBOIO, Ta YMOBH, 32 SIKUX BOHA Ma€ MIOPOrOBY CTPYKTYPY. JloBeIeHO 30KHICTh

MOMEHTIB BUXO[y 3i CMYTH 7151 PO3B'SI3KiB CUCTEMU CTOXaCTUYHUX AudepeHLiaTbHUX PiBHSIHD 3i CTPUOKaAMUL.

2. The thesis is devoted to the optimal stopping problem in Levy models for American type contingent claims.The
properties of value functions in Levy model are studied. It is shown that for the put option in Levy models the
optimal stopping time is the first time when the price process reaches a certain level. The behavior of value
function is studied, when the maturity diverges to infinity. Sufficient conditions for non-emptiness and for



threshold structure of optimal stopping region are provided. For solutions stochastic differential equations with
jumps a convergence result is established and it is proved that the hitting times of certain sets converge as well.
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