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Pegepar

JlununomHuast padbota, 52 crpanuiisl, 30 pucyHkoB, 6 TaGIuIl, 8§ ICTOUHUKOB.

KPATKOCPOUYHASI TIPOIIEHTHASI CTABKA, IIEHA OBJINTAINY,
MOJIEJIb BACWUYEKA, MOJIEJIb KOKCA-MHTEPCOJIIA-POCCA, CXEMA
DUJIEPA, METO/I HAMMEHBIINX KBAJIPATOB, METO/I
MAKCHUMAJIBHOT O TIPABJIOTIOJIOBH S, TTPOLIEJYPA "BYTCTPDII"

Obvexm uccnedosanus — T Py3noOHHBIE MOACIH KPATKOCPOYHOM MPOIEHTHON
craBku Bacuueka u Kokca-Murepconna-Pocca.

Llenv pabomwvl — MOTy4YeHHE OIEHOK MapameTpoB Mozaenu Bacuueka m Kokca-
Hurepcomna-Pocca, wucciemoBaHne 4YyBCTBHTEIBHOCTH MOJENEH K HW3MEHEHHUIO
apaMeTpoB, MPOTHO3UPOBAHUE IIEH OOTUTALINN.

Memoouwl uccreoosanusi — CTaTUCTAYECKHE MCTO/JIbl, MCTOAbI CPABHUTCIBHOI'O
aHaJiu3a.

PesynpTaTom sSBISETCS MOMyYCHHE OIEHOK IO METOMY HAaWMEHBITUX KBaJIpaTOB
U METOJIy MaKCHMaJIbHOTO TpaBaoIoAo0ust mapameTpoB mojaenu Bacuueka u Koxca-
WNurepcomna-Pocca,  mojiyueHue  OLNEHOK  C  MpOLEAYpOH "OyTcTpan",
MPOTHO3WPOBAHHUE MPOIEHTHBIX CTABOK U II€H OOJTUTAIIHA.

OOnacTbi0 NpUMEHEHHsS sBisieTCs (UHAHCOBas MaTeMaTuka, (UHaHCOBas
HKOHOMHUKA.



ABSTRACT

Diploma thesis, 52 pages, 30 illustrations, 6 tables, 8 sources.

SHORT TERM INTEREST RATES, BOND PRICE, VASICEK MODEL,
COX-INGERSOLL-ROSS MODEL, EULER SCHEME, LEAST SQUARES
METHOD, MAXIMUM LIKELIHOOD METHOD, PROCEDURE "BOOTSTRAP"

Object of research — short-term Vasicek and Cox-Ingersoll-Ross interest rate
models.

Purpose — to obtain estimates of the parameters, to study the sensitivity of the
Vasicek and Cox-Ingersoll-Ross models for parameters, predict bonds prices.

Research methods — statistical methods, methods of comparative analysis.
The results are estimates of the least squares method and maximum likelihood
method for parameters of Vasicek and Cox-Ingersoll-Ross models, estimates by the

procedure "bootstrap", forecasting interest rates and bond prices.

The field of applications includes financial mathematics, financial economics.



