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PE®EPAT

JunnomHuas padota, 57 ctpanut, 11 numroctpauuid, 3 Tadbiuusl, 12 HICTOYHUKOB, 3
IPUIOKEHHUS.

I[MPOI'HO3NPOBAHUE BPEMEHHBIX PAIOB HA OCHOBE
OBOBILIEHHOM MOJIEJIU BACUYEKA

OOBEKT HCCIENOBAHUS — aHAJIN3 KJIACCUYECKOM ¢ OOOOIIEHHON MOIeinei
Bacuuexka.

[ens paGoThI — aHAIN3 KJIACCHYECKOM 1 000011IeHHOM Mojiesneit Bacuueka, Moenu
Kokca-Unrepcomma-Pocca, mnocrpoeHne OLEHOK IapaMeTpoB JAaHHBIX MOJEIEH,
nmoctpoeHue (HOpMyJbl I BBIYUCICHHS IIeH oOsmranuii merogoM Monte-Kapio Ha
ocHoBe mojaenu Kokca-HHrepcomna-Pocca, mporHo3upoBaHUE BPEMEHHBIX PAJIOB Ha
OCHOBE KJIacCMYEeCKOU U 00001eHHON Mojieseil Bacuueka.

Mertoasl ucclenoBaHUsS — MaTeMaTUyecKas CTATHCTHKA, METOAbl TEOPUHU
IPOrpaMMHUPOBAHUS.

OO6nacTh IpUMeHEHUSI — PUHAHCHI U1 THBECTUIIUU.



PODEPAT

JpimoMHast mpama: 57 craponak, 11 imoctparnpsiif, 3 ta0minsl, 12 kpberHI , 3
agaTKl.

[TPATHA3ABAHHE YACABBIX IIIDPATAY HA ACHOBE
ABATVJILHEHA MAJIDJII BACTUDKA

AOQ’eKT maciielaBaHHs — aHaJI13 KjaciyHai 1 abaryyibpHeHal Mapisty Baciuska.

Mbra paboTel — aHami3 KiaciyHail 1 abaryiapHeHal Mampisy Baciuska, mampii
Koxkca-Inrepcona-Poca, mabynoBa ag3Hak mapameTrpay AaA3€HbIX MaJdjsy, maldynoBa
dbopMyIIBI U BBUTIYAHHS KOITay admirampiii Metagam MorT3-Kapia Ha acHOBe Madi
Kokca-Inrepcona-Poca, mparHazaBanHe wyacaBbIX MIPparay Ha AacHOBE KJAciyHail 1
abarynpHeHail Mmagdsty Baciuoka.

Mertanpl faciefaBaHHS — METaAbl THIOPBIl MparpamMaBaHHs, MaTdMaTbluHas
CTaTBICTBIKA.

BoOnacup npeiMsHeHHsT — (PIHAHCHI 1 1HBECTHILIBII.



ABSTRACT

Graduate work, 57 pages, 11 illustrations, 3 tables, 12 sources, 3 appendixes.

TIME SERIES FORECASTING BASED ON THE GENERALIZED
VASICEK MODEL

Object of Research — analysis of classical and generalized Vasicek models.

Objective — analysis of classical and generalized Vasicek models, Cox-
Ingersoll-Ross model, construction of parameter estimates of these models,
construction of a formula for calculating bond prices by Monte Carlo method based
on the Cox-Ingersoll-Ross model, time series forecasting based on classical and
generalized Vasicek models.

Methods of Research — methods of programming theory, mathematical
statistics.

Field of Application — finance and investment.



