
 

1  

 

  

[ Grab your reader’s attention with a great quote from the document or use this space to emphasize a key point. To place this  text box  

anywhere on the page, just drag it.]   

  



  

  

2  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

1 

2 



  

  

3  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

2.1 

α β

2.2 

α β γ



  

  

4  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

2.3 



  

  

5  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  



  

  

6  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

3 

3.1 



  

  

7  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

𝐼𝑅
ω

ξ



  

  

8  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  



  

  

9  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

3.2 

1. 

2. 



  

  

10  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

4 



  

  

11  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

5 

6 



  

  

12  

  

DYNAMIC INTEREST RATE MODEL BASED ON CONTROL THEORY     
  

[1] 

[2] 

[3] 

[4] 

[5] 

[6] 

[7] 

[8] 



 

 

     

    

     


