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The value function ( )TV x for an American type perpetual contingent claim is considered in a finite interval Lévy model, and it
is shown that it converges to the corresponding value function ( )V x in the infinite interval model. We consider the rate of this
convergence and show that in the case when the optimal stopping time is the first time of crossing a certain level, the rate of
convergence ( ) ( )TV x V x,, is not worse than exponential.
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%&. 9%&%5 *$2" : ; &-+. < !*$176" 4#+*= #$ &.4+ &$1+"+ $ &.4 &6/6&#.%&.. > 3%/%" "6 54$1"$!,= #3*?26""0 1 !,%,-
"= #6*+3 : 3$*=3 !,$ ; &- 3 *+#%"= &$1+"+ # - 16*=.

On the basis of variational algorithm we consider the problem of dynamics of combined motion of liquid bounded volume and
reservoir of parabolic shape. Wave motion of liquid and reservoir motion were investigated. The necessity of entraining of
sufficiently great number of liquid oscillation modes into model was shown.
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