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OObeKTOM HccheoBaHus ABISETCS KpuBass qoxoaHocTd. Llenb paboTshl —
UCCJIEIOBAHUE KPHBBIX JOXOJHOCTH W TIPOTHO3UPOBAHME JIAHHBIX KPHUBBIX Ha
OTIpE/ICICHHBIN MTPOMEKYTOK BpeMeHH B OyyiieM. /[ pelienus 3a1ad cocTaBieH
QJITOPUTM TPOTHO3UPOBAHUS U MOJCIUPOBAHUS HA OCHOBE JAHHBIX, MOJTYYEHHBIX
Paola Donati. Ha ocHOBe peanbHBIX M MOJECIBHBIX JIAaHHBIX IPOBEIACHO
HKCIIEPUMEHTAIbHOE UCCienoBaHne Y HEKTUBHOCTH aIrOpUTMOB. [{J1s1 mpoBeieHUS
UCCIICIOBAHUM HCMOJIb30BAJIUCh: S3bIK IPOrpaMMHUpoOBaHusa R, mnpuimoxenue
Wolfram mathematica, npunoxenune Microsoft Office Excel. Iloaydennbie
pe3yibTaThl MOTYT HCHOJB30BAaThCS ISl  pa3paOOTKA aJIrOPUTMOB aHaIU3a
UUKINYECKUX H3MEHEHHM B HIKOHOMHUKE HA OCHOBE METOJ0OB MHOTOMEPHOTO
CTATUCTUYECKOTO aHaJIu3a.
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CURVE
The object of the study is the yield curve. The goal of the work is to study

yield curves and predict these curves for a certain period of time in the future. To
solve the problems, an algorithm for predicting and modeling based on data is
compiled, the excellent Paola Donati. On the basis of real and model data, an
experimental study of the efficiency of algorithms was carried out. To carry out the
research we used: the programming language R, the Wolfram mathematica
application, the Microsoft Office Excel application. The obtained results can be
used to develop algorithms for analyzing cyclical changes in the economy on the
basis of methods of multivariate statistical analysis.



