AHHOTALMS MATHCTEPCKOM JUCCEPTALMH.

1. Tema: AHanu3 JOXOAHOCTH IIEHHBIX OyMar.

2. ®UO crynenrta: TutoB Cepreit Bnagumuposuu.

3. Hayunsiii pyxkoBoautens: MenseneB IenHanuii AnekceeBud, JOKTOP
bU3uKO-MaTeMaTHYECKUX HayK, Ipodeccop.

4. Kadenpa (cmenmanbHOCTB): Kadeapa TEOpPHUH BEPOSTHOCTEH U
MaTeMaTu4eCKol CTaTUCTUKHU, CIICIUAIBHOCTD - aKTyapHas MaTeMaTHKa.

5. OO0beM  MarucTepckod  AuccepTallid, KOJIMYECTBO  PHCYHKOB,

KOJIMYECTBO MCIOJIb30BAHHBIX HCTOYHUKOB JINTEPATYPhl, CTPYKTYpa MarucTepcKon
auccepranuu: Marucrepckasi auccepranus BKIOYaeT B cebs 65 crpanun, 67
PUCYHKOB, 7 Tabnui, 7 UCTOYHMKOB. Marucrepckas AuccepTalus COCTOUT U3
oO1Iel XapakTepUCTUKU PaOOThl, BBEAEHUS, JECITH IIAB, 3aKJIFOUEHUS U CIIMCKa
JUTEPATYPHI.

6. KitoueBble cnoBa: oOnurauus, MpoleHTHas cTaBka, adduHHasg
MOJIe]b, CTaBKa JOXOAHOCTH, (hopBapjHas CTaBKa, KpUBas JOXOJHOCTH,
(opBapHas KpuBasl.

7. Ilenp paGotbl: llenpto MarucTepckod AuUCCEpPTALUU  SIBISIETCS
NOJYyYEHUE M aHaJu3 KPUBBIX JOXOJHOCTEM U (OpBAPAHBIX KpPUBBIX, YTO
IpernosaraeT peleHue HeJNMHEHHBIX AUQQepeHInanbHbIX YpaBHEHUH, a TaKke
COOTBETCTBYIOIIMX 3aJa4 YMCICHHOIO aHAJIN3a.

8. Omnucanue pabotTel cTyaeHTa: B auccepranuu ObUIM HCCIIEAOBaHBI
KPUBBIE JOXOIHOCTH U (HOpBapAHbIE KpUBBIE s OAHO(MAKTOPHBIX MoJeNen
Bacuueka u ladpdu — Kana, a Takxke uccienqoBaHo BIUSHUE MTapaMETPOB MOJIEIIEH
Ha BHMJ JTUX KpUBBIX. DBBUIM paccCMOTpEHbl TakXe KpPUBBIE JIOXOJHOCTH U
dopBapaubie KpuBble I AByxX(akrtopHeix wmozeneii Bacuueka (2 Bepcun),
moneneit Kokca — Uurepcosna — Pocca (3 Bepcuu) u moxeneit Jlapdhu — Kana (2
Bepcun). beuin onpeznenensl o0nacTv, B KOTOPBIX (hOpMa KpUBOW JOXOAHOCTU U
dbopBapAHON KPUBOW OJHOTUIHBI ISl KaXI0M nByx(dakrtopHoi wmonenu. bout
IIPOBECH aHAIN3 BIMSIHUS KaXKJOr0 IapaMeTpa MOAeIu Ha (pOopMy KPUBBIX.
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The aim of a master's thesis is to obtain and analysis of yield curves and
forward curves, which involves solving nonlinear differential equations and
numerical analysis of the relevant tasks.

. The thesis investigated yield curves and forward curves for the one-factor

Vasicek model and Duffy - Kan, as well as to study the effect of model
parameters on the form of these curves. Were considered as yield curves and
forward curves for the two-factor models of Vasicek (2 versions), models
Cox - Ingersoll - Ross (3 versions) and models Dufty - Kan (2 versions).
Identified areas in which the shape of the yield curve and the forward curve
of the same type for each two-factor model. Analyzed the influence of each
parameter on the shape of the model.



