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Abstrakt: Tato bakaldrska praca sa zaobera popisom metody Monte Carlo a jej
vyuzitim pri ocefiovani exotickych opénych kontraktov, konkrétne bariérovych opcii.
V tejto praci sa najprv venujem historii a obecne popisem obyc¢ajnu metddu Monte
Carlo. Dalcj rozviniem nicktoré metody redukceie rozptylu, ktoré mézu znacne
zefektivnit’ vypodet vietne metddy kviazi Monte Carlo. Neskor uvediem zikladné
pojmy, terminolégiu a matematické zaklady modelu pre ocenovanie bari¢rovych
opcii, vysvetlenia ich podstaty a sposob pouzitia simulidcii Monte Carlo. Na zaver
ocenim tymto modelom dve bariérové FX opcic pricom naznacim aj chybu
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. |
will pay attention to history and general description of ordinary Monte Carlo method.
Then [ will deal with some variance reduction methods, that can streamline counting,
including quasi Monte Carlo method. Later I will bring in basic concepts,
terminology including mathematic basic of model for pricing barrier options,
describing essence and way, how to use Monte Carlo simulation. At the end T will
use this model to price two barrier FX otions whercas 1 will mark standard error of
the simulation.
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