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Abstrakt: V pfodloxene praei studujcme simulacm modely urokovych mer.
Demonstrujemc simulace iia urokovych inirach ainorickycli st.atnich pokladnicnich
poukiizek a London InterBaiik Offered Rate (LIBC)R). V i^rvni casti je pojednano
o i'iroko\-c inifc a jrjim vyziuiiHii. \'e dmhe uvadimc rnznr typy jednofaktorovycli
morlolii, 7 nicliz si1 xainrTujcinc nejvicc t i n Vasickuv model. PopiKUJonu: diskrctizaci
niodelu a odhad noznamych. Dalsi casti pracc obsahuji ])opis postnpn aplikaco
Vasickova itiudclu v syslrnm Matlu'ina.tica a vyslodky prakticko casti siimilacc

urokuvycli mcr.
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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 InterBaiik
Offered Rate (LIBOR). Tin1 first chapl cr introduces the interest rale and its
importance. In the second chapter we deal wi th different types of one-factor
short-rate models, especially wo are interested in the Vasicek mode,l. We describe
discretization of a, model and estimation of the unknown. Next chapters focus on
description of the method of the Vusicek model in the program Mathematica and
resolution of practical part oi simulation ol interest, rates.
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