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TOM TAT Trong bai bdo nay ching téi gidi thiéu mét phuong phdp s6 mé phéng nghiém cac phuwong
trinh vi phan ngau nhién va &ng dung trong viéc moé phdng mdt s6 qud trinh tai chinh. Ching toi s dung cac
phuong phap xap xi euler-Maruyama, xap xi Milstein va thuat todn Matlab d& mé phong.

Tir khéa: Phuwrong trinh vi phdn ngdu nhién; mé phdng; xdp xi nghiém; matlab; mé hinh Black-schole; quyén
chon kiéu chéu Au

ABSTRACT In this report we introduce a numerical method to simulate stochastic differential
equations and applications to the simulation of financial processes. We use Euler-Maruyama method,

Milstein method and Matlab algorithm to implement simulation.
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