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PE®EPAT

Hunnomnas paboma, 4 c., 14 puc., 1 Tabm., 8 UCTOUHUKOB.

HEJIUHEMHOE TIIPOTPAMMUPOBAHUE, KPUBAS JOXOJHOCTY,
MOJIEJIb HEJIbLCOHA-CUT'EJISL, ®UMHAHCOBBLIE HWHCTPYMEHTHI, CPOK
®MHAHCOBOI'O WHCTPYMEHTA, OBJUTALIMS, WHBECTULIMOHHBIN
I[TOPT®EJIb, IUCKOHTUPOBAHUE

Obvexm uccredoganusi — MapaMeTpbl KPpUBOM NOXOAHOCTH Mojenu Hemnbcona-
Curens, ONTUMAIbHBIN HHBECTULUOHHBIA TOPTQENb.

Lenvio pabomwi siBNseTCA U3ydeHNe (GUHAHCOBBIX MOHATUMN, CBA3AHHBIX C KPUBOM
noxonmHoctn, Moxaenbio  Hembcona-Curens, mOCTpo€HHE 3aJayd  OIEHUBAHUS
napaMeTpoB KPUBOW JOXOAHOCTH 1O Mojaenu Henbcona-Curens, KoTopasi HCIIOIb3yeTCs
JUIS  TIOCTPOCHHUSI TPOM3BOAHBIX  (PHHAHCOBBIX HHCTPYMEHTOB, COCTABJISIOIINX
WHBECTUIIMOHHBIN TIOPT(ETh.

Memoowvl uccnedosanus — METOAbl MaTeMaTHYECKOTO aHalu3a U METOJIbI
OTITUMH3AITNH.

Pe3zynvmamom siBAsIeTCS] aHAMTUTUYECKUIA BBIBOJI 33741 HAXOXKICHUS [TapaMeTpPOB
KPUBOM TOXOJHOCTH W 3aJa4d ONTHMHU3ALNUN WHBECTHIIMOHHOTO MOpT(dens, mporpaMmma
peleHus ITHX 3a]ad.

Obnacmev npumenenusi — (QPUHAHCH, (PUHAHCOBOE YMpaBICHUE, TEXHUYECKUUN
aHaIu3.



PODEPAT

Hvinnomnas paboma, 4 crap., 14 man., 1 tabmn., 8 KpeIHiI.

HEJIHEMHAE ITIPATPAMABAHHE, KPbIBASI IIPBIBBITKOBACLI,
MAJIDJIb HOJIbCAHA-CITEJISI, ®IHAHCABBISL IHCTPYMEHTHI, TOPMIH
OIHAHCABAT A IHCTPYMEHTA, ABJIIT'ALIBIA, [HBECTBILbIMHBI
ITAPT®EJIb, IICKAHTABAHHE

A6 ’exm oacnedasanns — MapaMeTphl KPHIBOW MPBIOTKOBAcHi Mamdii Hemwcana-
Cirens, anTbIMajabHbI 1HBECTHILIBIITHBI TAPT(ETB.

Mbmau pabomer 3’syngennia BbIByYIHHE (PIHAHCABBIX TAIPMIHAY, 3BSI3aHBIX 3
KpBIBOI NpbIOBITKOBACH, Maaaiblo Hanscana-Cirens, naOynoBa 3ajaubl 3HAXOKaHHS
napaMmeTrpay  KpbIBOM  mpblObITKOBacui na  wmamgdm  Henbcan-Cirens, — sikas
BBIKApPBICTOYBaellla i Ma0yJ0Bbl BBITBOPHBIX (DIHAHCABBIX IHCTPYMEHTAY, SKis
CKJIQJIalOIb 1HBECTHIIBIMHBI TapTQEb.

Memaovl OacnedasanHs — memaodvl MaAmdIMAmMvluHA2ad aHAaizy 1 Memaobl
anmoIMi3aybli.

Buinikam 3’saynseiiia aHamITBIYHBI BbIBAJl 3aJauybl 3HAXOKaHHS Tapamerpay
KPBIBOM MPBIOBITKOBACIII 1 33/1a4bl alIThIMI3a1lbll 1HBECTHIIIbIHAra apTdens, nparpaMmma
paIIdHHS IITHIX 3a]a4.

l'anina npviknaoanus — QpiHanckl, piHaHCABae KipaBaHHE, TIXHIYHBI aHATI3.



ABSTRACT
Graduation work, 4 p., 14 pictures, 1 table, 8 sources.
NONLINEAR PROGRAMMING, YIELD CURVE, NELSON-SIEGEL
MODEL, FINANCIAL ASSET, ASSET MATURITY, BOND, FINANCIAL
PORTFOLIO, DISCOUNTING

Object of research is Nelson-Siegel yield curve model parameters, optimal
financial portfolio.

Purpose of work is a review of financial terms, which is connected with yield
curve and Nelson-Siegel model, analytical derivation of Nelson-Siegel yield cirve model
parameters finding problem, which is used as a base for building more complex financial
assets and as separate assets, that compose financial portfolio.

Research methods are mathematical analysis methods and optimization methods.

Result of work is analytical derivation of Nelson-Siegel yield curve model
parameters finding problem and portfolio optimization problem, programming solution
of both of these problems.

Application field — finance, financial management, technical analysis.



