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The thesis project describes Hull-White model with its numerical modelling and usage for financial instruments price estimation. 
The goal of thesis project is development of method for estimating unknown parameters (calibration) of Hull-White model.
To achieve the goal we used:
· Mathematical theory behind pricing of interest rates derivatives
· Euler-Maruyamaalgorithm,
· ordinary least squares method,

· R programming language
The main results of the thesis project are as follows:
1) Program for modeling of Brownian motion was written,
2) modification and programming realization of Euler-Maruyama algorithm for solving one- and two-factor Hull-White model was created,
3) Pricing estimation of financial instruments derived from interest rates with Hull-White model is performed,
4) Design and code for Hull-White model calibration algorithm was developed
The thesis is written solely by the author. 
