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Abstrakt: Tato bakalarska praca sa zaobera popisom metody Monte Carlo a jcj
vyuzitim pri occhovani exotickych opcnych kontraktov, konkretne barierovych opcii.
V tejto praci sa najprv venujem historii a obccnc popisem obyeajnu me tod u Monte
Carlo. Dalcj rozvinicm niektore metody redukcie ro/ptyln, ktorc mozu znacne
zefektivnit' vypocet vcetne metody kva/i Monte Carlo. Neskor uvediem zakladne
pojiny, terminologiu a matematicke zaklady modelu pre ocenovanie barierovych
opcii, vysvetlcnia ieh podstaty a sposob pou/Jtia simulaeii Monte Carlo. Na zaver
ocenim tymto modelom dve barierovc KX opcic prieom naznacim aj ehybu
simulacie.
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Abstract: In this bachelor thesis will be discussed the description and application of
Monte Carlo method to pricing exotic options contracts, particularly barrier options. 1
will pay attention to history and general description of ordinary Monte Carlo method.
Then I will deal with some variance reduction methods, that can streamline counting,
including quasi Monte Carlo method. Later I wi l l bring in basic concepts,
terminology including mathematic basic of model for pricing barrier options,
describing essence and way, how lo use Monte Carlo simulation. At the end I wil l
use this model to price two barrier FX olions whereas 1 will mark standard error of
the simulation.
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