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PEOEPAT

Pabota 36 c., 8 UCTOYHUKOB, 1 MJLIIOCTPAIINS.

KimoueBbie ciioBa: TEOPUSA CTOXACTUYECKUX JAVODOEPEHIIN-
AJIBHBIX YPABHEHI, BUHEPOBCKUN ITPOLIECC, MOJIEJIb MEPTO-
HA, MO EJIb BACUYEKA, CTATUCTUYECKNE METO/bI

Ileab paboThbI: usyueHne Mojeseil M3MeHeHUsI KPATKOCPOUYHO MPOIEHTHOM
CTaBKHU U allllapaTa CTOXaCTUIecKuxX guddepeHnnaabHbIX YPaBHEHUN, UCIIOIb3Y-
eMbIX JIJIsT X OIUCAHWs;, N3ydeHre alapara MaTeMaTUudecKol CTATHUCTUKU JIJIsd
OLIEHKH IIapaMeTPOB MoJiejieil; IpUMeHeHHe [I0JyIeHHbIX 3HAHWI JIjIsT HaxOXkK/1e-
HUsT HAMJIYYIIeil MOJIEJI, OIIChIBaloIell BhIOpaHHbIe NCTOPUYECKHE JIaHHbIE.

Metoapl uccaemoBaHms: dopmyiaa IITo, MeTon MakcuMajbHOIO IPaB-
JIOIIOI00NSI, KPUTEpHUil corjacust Xu-KBaJpatT, cpeda paspadorku Mathematica
Wolfram.

3HAYMMOCTDh pabOTBI: padoTa MOCBSIECHA U3YUIEHUIO Mojeseil (huHAHCOBOI
MATEeMATUKHU, TMEIOIIINM MHOXKECTBO MPUIOZKEHUIT.

JlocToBEepHOCTh MaTepPUAJIOB U Pe3y/IbTaTOB AUIIJIOMHOI paboThl. lc-
110JIb30BAHHbIE MaTepraJ/ibl 1 Pe3yJibTaThl JUILJIOMHON PabOThI SIBJISIOTCS JIOCTO-
BepHBbIMU. PaboTa BBINTOJIHEHA CAMOCTOSITEIHLHO.



POOEPAT

[Ipama 36 c., 8 kpbiwin, 1 iocTparbIs.

KimrouaBris ciaoBbl: TOOPBISA CTAXACTBIYHBIX JIBIOEPSHIIBIAIb-
HBIX PAVHAHHAY, BIHEPAVCKI ITPAIIRC, MAJISJIb MEPTOHA, MAJI-
2JIb BACIUYSKA, CTATBICTBIYHBIA META IbI

Lp1b ipalibl: BHIBYUSHHE MRy 3MAHEHHIY KapOTKAaTIPMIHOBA TTpaIyHT-
Hail cTayKi 1 armapara cTaXacThIUYHbIX JbI(PEePIHIBbIAIBHBIX YDayHEHHSY, AKisd BbIKa-
PLICTOYBAIOIIIIA JIJIsI X allicaHHd; BRIBYISHHE allapaTa MaTIMaTbhlIHail CTaThICTHIKI
JUIS allPHKI mapamMeTrpay Ma aJsdy; NpbIMIHeHHe aTpPbIMaHbIX BeJlay I 3HAXO/-
JKaHHsI JIelail MaJI9JIi, sdKasl alficBae BbIOPAHBISI T1CTAPbIUHbBISA J18/I3€HbIS.

MeTtaabl macaemaBaHHA: (dopMmysia [Ta, mMeTas MakciMajbHara mpayiama-
JIOOHBISI, KPBITOPBIN ITaraJiHeHHs Xi-KBaJipar, cepaja pacipaioyki Mathematica
Wolfram.

3Hav3HHE PAdOTHI: ITpalla, IpbicBeUaHas BIBYUSHHIO MaJIJIAy (iHaHCcaBail
MaT MAaTBIKI, dKisl Malollb MHOCTBa ITPBLIKJIaIaHHSY.

JlaBegka MaTIPBIsAay i BBIHIKI ABIMIJIOMHAN padoThl. BhikapbicTaHbIs
MaTIPbIsJIbl 1 BBIHIKI JIbIIIJIOMHAl paboThl 3'dyiisttonia Jakaaj abimi. [Ipama BbI-
KaHaHa caMacTOiHA.



SUMMARY

Work 36 p., 8 sources, 1 illustration.

Key words: THEORY OF STOCHASTIC DIFFERENTIAL EQUATIONS,
WIENER PROCESS, MERTON’S MODEL, THE VASICEK MODEL,
STATISTICAL METHODS

Purpose of the work: study of models of changes in the short-term interest
rate and the apparatus of stochastic differential equations used to describe them;
studying the apparatus of mathematical statistics for estimating the parameters
of models; applying the acquired knowledge to find the best model that describes
the selected historical data.

Research methods: [to’s formula, maximum likelihood method, chi-square
fit test, Mathematica Wolfram development environment.

Significance of the work: this work is devoted to the study of models of
financial mathematics, which have many applications.

Authenticity of materials and results of the diploma paper. The
materials used and the results of the diploma paper are authentic’. The work
has been done independently.



