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Pegepar

O6wvem 56 c., 10 rpaduxoB, 1 pucyHok, 11 ucrounukoB. J(umnmomuas pabota
COCTOWT W3 BBEJICHUS, CEMH TIJ1aB U 3aKIIOYCHHUS.

KPUBAA JOXOAHOCTH, AITIIPOKCUMALNA BPEMEHHBIX CTPYKTVP,
MOJEJIb JIOHI'CTA®A-IIIBAPHA, MOAEJIb HIE®EPA-IIIBAPIIA.

Obvekm  uccieoosanuss ~—  PABHOBECHBIM W apOUTPAKHBIA  IOJXOJIBI
MOJICTIUPOBAHUSI BPEMEHHOM CTPYKTYpbI MPOILIEHTHBIX CTaBOK B HEMPEPHIBHOM
BpPEMEHH.

Llenv pabomwr — paccMOTpeHHE ABYX(AKTOPHBIX MOJENEH PAaBHOBECHOIO H
apOUTPaXKHOTO MOX0/a, a TAKKE UX CPAaBHEHUE.

B numniomHoi paboTte paccMoTpeHa ABYX(aKTOpHas MOJENIb PaBHOBECHOTO
noaxona Jlonrcrada-IlIBapia, nByxdakTopHas MoJeab apOUTPaKHOTO MOJIX0Ja
[edepa-1lIBapiia, mokazana padboTa 3TUX MOJIeNieH HA PEAIbHBIX JAHHBIX, a TAKKe
MOKA3aHa aKTyaJIbHOCTh UCITOJIb30BaHUsI PABHOBECHOTO MOAXO/IA.
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Abstract

Volume 56 p., 10 graphs, 1 figure, 11 sources. The thesis consists of an introduc-
tion, seven chapters and a conclusion.

YIELD CURVE, APPROXIMATION OF TERM STRUCTURES, LONGSTAFF-
SCHWARZ MODEL, SCHWARZ-SCHAEFER MODEL.

Object of research — equilibrium and arbitrage approaches of modeling the term
structure of interest rates in continuous time.

Purpose - consideration of two-factor model of equilibrium and arbitrage ap-
proaches, as well as their comparison.

The Longstaff and Schwarz two-factor equilibrium approach model and the
Schaefer and Schwarz two-factor arbitrage approach model were considered in the
thesis, the operation of these models on real data was shown, as well as the urgen-
cy of using the equilibrium approach.
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