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PE®EPAT
Junnomuas pabota: 33 crpanuiibl, 13 muTepaTypHBIX HCTOYHUKOB.

Knrouesnwie cnosa: IIPOLHUEHTHASA CTABKA, MOJIEJIb, ITNDODY3NOH-
HBIN [TPOLIECC, CPABHEHUE, I[TPOT'HO3.

Obvexm uccneoosanusi — WCCIENOBAaHUE W TMPOTHO3UPOBAHUE MPOLIEHTHON
CTaBKH.

Ilpeomem uccnedosanus — NpOLICHTHAs CTABKaA.

Lenv pabomul: pacCMOTPETh PA3IMUHbBIC CIIOCOOBI MOJCITUPOBAHUS MTPOIICHT-
HOU CTaBKH.

Memoowl uccredosanus: CTOXaCTUYECKOTO aHaIn3a.

Ilonyuennvie pezynomamol u ux HosusHa: PaccMOTpeHbl 0JIHO(AKTOPHBIE MO-
JI€N BPEMEHHOM CTPYKTYpPbl MPOLEHTHOW CTaBKM, OCHOBAaHHBIE HA CTOXACTHYE-
ckux nuddepeHIanbHbIX ypaBHEHUAX. Takke ObLIM MPUBEIECHBI OCHOBHBIE Me-
TOJBI X CPABHEHUS Ha OCHOBE JJAHHBIX, B3STHIX C PHIHKOB Pa3HBIX CTPaH.

Obracmsb 603MOHCHO20 npakmuiyecKkoeco nNpuUMeHERUA. CTOXAaCTUYECKHMU aHa-
JU3 1 (l)I/IHaHCOBaSI MaT€MaTHKa.



ABSTRACT

Diploma thesis: 33 pages, 13 reference sources.

Key words: INTEREST RATE, MODEL, THE DIFFUSION PROCESS,
THE COMPARISON, FORECAST.

Object of research — research and forecasting interest rates.

Subject of research — interest rate.

Purpose of the work: consider different ways of modeling the interest rate.
Research methods: stochastic analysis and financial mathematics.

Obtained results and their novelty: One-factor models of the term structure of
interest rates based on stochastic differential equations were considered. The basic
methods of comparing them on the basis of data taken from the markets of

different countries were given.
Area of possible practical application: stochastic analysis and financial math-
ematics.



