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Abstrakt: Voprediozendé pracestadujeme opee aometody jejich ocenovani. Uvedere si
zakladni informace o opeich. rozdelitne st je podle tvpn a zminime se o moznostech
viuzith opel. Hlavnd ndapnt toto price bade nadezent spravid hoduoty opees Nejditve
stouvedeme hranient hodunotye kterveh opee muze nabyvat. o poté se zameinne na
dva nejduleziteisi maodely ocenoviaad opet. Black-Scholesuy o hinomicky model, Price
zahrnuje zjiednodusend odvozent obouw modehn. Vopriloze nic CD json vosysténmn
Wolftin Mathematica™ 6.0 naprogramoviany oba modely ocenovini opel v tonto
softwarn hylv také vyvtvoreny obrazky, ktersun je tento text doploen
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Abstract: ITn the present thesis we study options and methods of oplions pricing,.
We introduee basic information abont options. tvpe of options and applications.
Mam contents of this work will be finding the price of option. At first we intro-
duce natwal boundaries. then we focns on two most important models. Black-
Scholes model and binomwial model. This work inchides shiort development both
of models. I appendix on CD are progranmied both of options pricing models in
Wolfram Mathematica™ 6.0, The pictires were created using the same systenn.
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