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Pedepar
Junnomuas pabdota, 53 c., 2 tadm., 20 puc., 9 UICTOYHUKOB.

I[TAPAMETP PA3MbLITOCTH, HEIIAPAMETPUYECKAA AIEPHAA
OLEHKA, MOJEJIb BACHYEKA, MOJEJIb CIR, INIOTHOCTD
BEPOAJATHOCTEMU, ITPOUECC ITPOLUIEHTHOUN CTABKU

O0bekT HCCJICA0BAHUA — HCMApaMCTPHUUCCKUC AICPHBIC OILCHKMU,
IMPOLCCChI IIPOUCHTHBLIX CTABOK.

Henb padorbl — HMccnenoBarb NOBEACHHE OLICHOK, B 3aBUCHMOCTH OT
napamMeTpa pa3MbITOCTH, ONPEIEIUTh CHOCOO BBIYUCIECHHS ONTHMAJIBHOIO
[apaMeTpa pasMbBITOCTH Il HEMAPAMETPUYECKOM OLICHKM MapTrHHAIBHOU
IJIOTHOCTH IPOLIECCOB MPOLIEHTHBIX CTABOK.

MeTOI[LI HCcCJIeJ0BaHUA — MECTOAbI CpaBHUTCIBHOI'O aHaJIn3a,
CTaTUCTHYCCKHUEC MCTOIbI.

PesynpTaramMu  ABJISIOTCA  HEMapaMETPUUECKHE  SIACPHBIE  OICHKH
MApTUHAJIBHONW IUIOTHOCTH IPOLIECCOB MPOLECHTHBIX CTABOK, YOBJIETBOPSIIOIIUX
mojzensam Bacuueka u CIR. HccnemoBaHo KadyecTBO JaHHBIX OIIGHOK MU
pa3IMYHBIX ~ MapaMeTpax  pPa3MbITOCTH,  HHTEpBAJlax  BPEMEHU  MEXKIY
HaOmoaeHusIMU. [IpemioxkeH crmoco® BBIUMCICHHS MapaMeTpa pa3MBITOCTH TPHU
O0nBIINX KOA(PPUITUEHTAX KOPPEISIIHIH.



Abstract

Thesis, 53 pp., 2 tab., 20 fig., 9 sources.

BANDWIDTH, NONPARAMETRIC KERNEL ESTIMATE, VASICEK
MODEL, CIR MODEL, PROBABILITY DENSITY, THE PROCESS OF
INTEREST RATE

The object of study - nonparametric kernel estimates, interest rates
processes.

Purpose - To investigate the behavior of the estimates depending on the
bandwidth, to determine how to calculate the optimal bandwidth in nonparametric
estimation of marginal density of interest rates processes.

Research methods - methods of comparative analysis, statistical methods.

The results are the nonparametric kernel estimates of marginal density for Vasicek
and CIR models of interest rates processes. The quality of these estimates under
different bandwidths and time intervals between observations is investigated. The
method for bandwidth calculating at high correlation coefficients is proposed.



