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Abstrakt: V predloZené praci studujeme  simulacéni modely rokovych  mér.
Demonstrujenie simulace na rokovych mirach americkych statnich pokladniénich
porkdzek a London InterBank Offered Rate (LIBOR). V prvai ¢asti je pojednino
o tirokové mife a jejim vyznamu, Ve druhé uvddime mizné typy jednofaktorovych
modelil, 7 nich? se zaméFujeme nejvice na Vasickly model. Popisujeme diskretizaci
modelu a odhad neznamyeh. Daldi Sdsti prace obsahwji popis postupt aplikace

Vasickova modelu v systému Mathematica a vysledky praktické ¢dsti simulace

trokovych mor.
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Abstract: In the present work we study simulation models of interest rates. We
illustrate simulation on interest rates of treasury bills and London InterBank
Offered Rate (LIBOR). The first chapter introduces the interest rate and its
importance. In the sccond chapter we deal with dilferent types of one—factor
short-rate models, especially we are interested in the Vasicek model. We describe
discretization of a model and estimation of the unknown. Next chapters focus on
deseription of the method of the Vasicek model in the programn Mathematica and

resolution of practical part of sintulation of interest rates.
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