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PRICES OF ASIAN OPTION AND ITS CONVERGENCE RELATIVE PARAMETERS
Model of the securities market and the Asian option in it are discussed. There are calculated fair and objective price for this option, and are researched

objective price convergence relative parameters and its rank.
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Z.Vyzhva, Full Doctor

THE PROBLEM OF STATISTICAL SIMULATION OF HOMOGENEOUS AND ISOTROPIC RANDOM FIELDS
ON THE 3D EUCLIDEAN SPACE

The problem of statistical simulation of homogeneous and isotropic random fields on the 3D Euclid Spacerealizations has been considered, which was
built on the base of it spectral decomposition. It has been giventhe spectral coefficients for the typical random field’s examples. It has been got theme an-
squarees timator of this random fields approximation by thepartial sums. It has been constructed the model and statistical simulation of homogeneous and
isotropic random fieldson the 3D space algorithm by used the spectral coefficients.


