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PED®EPAT

Jlunnomnan pavoma, 46 ctpanull, 2 pucyHka, 6 Tabaui, 8 UCTOYHUKOB, 2
TIPUITOKCHUS.

Knwueevte cnosa:. ADODOVHHBIE MOJEJIM, OILEHNWBAHUE
ITAPAMETPOB, PA3JIOXKXEHHWA ®YHKIONWN TTPABAOIIOAOBUA, METO/]
SUIEPA, QML METO/IL.

Obvexkm uccnedoeanus:. abOuHHBIE MOJIETTU BPEMEHHBIX CTPYKTYP.

Ilpeomem uccnedosanusn. METOJ| OILICHUBAHUS TapameTpoB adPUHHBIX
MojieJield BPEMEHHBIX CTPYKTYP.

Ileny pabomer: paszpaboTka W peajgu3alus ajIropuTMa OICHUBAHUS
napameTpoB apPUHHBIX MOjIeNIeld BDEMEHHBIX CTPYKTYP.

Memoowbt uccnedosanusa. METOIBI TEOPUU BEPOSITHOCTENW, MaTEMAaTHYECKON
CTaTUCTUKH, ((MHAHCOBON MaTEMAaTUKH, YUCICHHOTO aHAJIN3a.

Pezynomam: anropuTMm OICHUBaHUSA TNapaMmeTpoB ad@UHHBIX Mojenen
BPEMEHHBIX CTPYKTYP.

Oéaacmoio npumenenus SIBISIETCS PHIHOK IIEHHBIX OyMmar.



ABSTRACT

Graduate work, 46 pages, 2 figures, 6 tables, 8 sources, 2 applications.

Key words: AFFINE MODELS, PARAMETERS ESTIMATION, CLOSED-
FORM LIKELIHOOD EXPANSIONS, EULER METHOD, QML METHOD.

Object of study: affine term structure models.

Subject of study: method of affine term structure model parameters
estimation.

Objective: to develop and implement a method of affine term structure
model parameters estimation.

Methods of research: methods of probability theory, mathematical statistics,
financial mathematics and numerical analysis.

Result: formula for calculating actuarial values of non-state pension
insurance, calculations of the amounts of pension payments in the Republic of

Belarus.

The field of application is a stock market.



