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Pedepar
Junmomuas pabota, 58 crpanuil, 45 pUCyHKOB, 9 Tabiuil, 4 UCTOYHHUKA.

MHOI'OMEPHAS MOJEJIb GARCH, S\’JCTOI}'I‘{I/IBOE
PACIIPEJEJIEHUE, CTOUMOCTb AKTHBOB, KIIACTEPHbBIM AHAJIIS.

Obvexm uccnedosanusi — maoromepasie Mojienu GARCH wu ycroiiunBeie
pacrpeneieHusl.

ILlenv pabomwr — moctpoenne wHoromepHoir GARCH wmomenmun s
HaXOXKJEHUS CTOMMOCTH aKTHBOB.

3a BpeMs paboThl OBUIM pPEaTM30BAaHBI CIEAYIONIME 3aJadl: H3YUYCHBI
TeopeTuyeckre OCHOBBI oleHku mnapametrpoB GARCH mogeneit u ycToWuuBbIX
pacmpenesnieHui, TOCTPOEHbl W pPEaAM30BaHbl AJITOPUTMBI I  PabOTHI C
MHOTOMEpHbIMH ¥ ogHoMmepHbiMd ~ GARCH  wmopensmu,  mnpousBeneHa
npakTudeckas padora C JaHHBIMU 11€H (DMHAHCOBBIX AKTUBOB.

PaGora wuMeer OosbIloe  MpakTUYeCcKoe 3HadeHue  ((uHaHCOBas
MaTeMaTHKa), TaK KaK Ha OCHOBE JaHHOW pabOThl BO3MOXKHO ITOCTPOCHHE
MIPOTHO30B II€H, a TAKKE MOCTPOCHUE ONTUMAIBHBIX TTOPTheIei.



Abstract

Diploma thesis, 58 pages, 45 figures, 9 tables, 4 sources.

MULTIDIMENSIONAL GARCH MODEL, STABLE DISTRIBUTION,
PRICE ASSETS, CLUSTER ANALYSIS.

Object of research — multidimensional GARCH models with stable
distributions.

Purpose — obtain a multidimensional GARCH model to find the price assets.

During the work completed the following tasks: to examine the theoretical
foundations of GARCH models and stable distributions parameter estimation, built

and implemented algorithms for one-dimensional and multidimensional GARCH
models, made practical work with financial data.

Work is of great practical importance (financial mathematics), being able to
build forecasts and optimal portfolios.



