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PED®EPAT

Jlunnomnan paooma, 43 ctpanunsl, 10 pucynko, 8 Tabmui, 28
HMCTOYHUKOB, 3 MPUJIOKCHUS.

Knioueevie cnosa: YCTOUUNBBIE PACIIPEJAEJIEHMA, M-OLIEHKU,
OILIEHKA KBA3U-MAKCHUMAJIBHOI'O IIPABAOIIOAOBMA, OILIEHKA
HAVMEHBIIEI'O ABCOJIFOTHOI'O OTKJIOHEHN A, B-OILIEHKA,
GARCH(1,1), ITPOI'HO3 BOJIATUJIBHOCTM.

O6vexkm uccaeoosanusn. monenb GARCH(1,1).
Ilpeomem uccneoosanusn. M-onenku s monenun GARCH(1,1).

Ienvy padomwr: uccnenoanune moxener GARCH(1,1) ¢ ycroitunBbiMU
OCTaTKaMH, MOCTPOeHHE M-0IIeHOK, TPOTHO3 BOJIATUIILHOCTH.

Memoowsl uccnedosanusn. METOAbl TEOPUU BEPOATHOCTEM, MAaTEMAaTHUUECKOMN
CTaTUCTHUKHU.

Pezynbmam: niporpaMMHas peanu3alus aaroputMa  MOJCTHPOBAHHUS
YCTOWYMBBIX  CIyYalHbIX  BEJIMYMH, OLEHKM  [apaMeTpOB  YCTOMYMBBIX
pacrpe/ie/iecHuii MOCTPOCHHBIX HAa OCHOBE pEaIbHBIX JaHHBIX, MOJYYCHHbIE M-
ouenku g wmomenei GARCH(1,1) ¢ HopManbHbIM H  yYCTOHYHBBIM
pacrpelie]iecHHeM OCTaTKOB, cmojenaupoBanHas wmoaeab GARCH(1,1) s
peanbHBIX JaHHBIX, POTHO3 BOJIATHIILHOCTH.

Oonacmvlo npumenenusa SBISICTCS CTAaTUCTHUYECKUN aHAU3 BPEMEHHBIX
PSIOB.



ABSTRACT

Graduate work, 43 pages, 10 figures, 8 tables, 28 sources, 3 applications.

Key words: STABLE DISTRIBUTIONS, M-ESTIMATES, QUASI-
MAXIMUM LIKELIHOOD ESTIMATOR, LEAST ABSOLUTE DEVIATIONS
ESTIMATOR, B-ESTIMATOR, GARCH (1, 1), FORECAST VOLATILITY.

Object of study: model GARCH (1,1).
Subject of study: M-estimation in GARCH (1,1).

Objective : models GARCH (1,1) research with stable residues, building M-
estimates forecast volatility.

Methods of research: methods of probability theory and mathematical
statistics.

Result: software implementation of the algorithm simulation of stable
random variables, estimation of the parameters of stable distributions built on the
basis of real data obtained M-estimates for the GARCH (1.1) with normal and
stable distribution of residues modeled GARCH (1,1) for real data, forecast
volatility.

The field of application is a statistical analysis of time series.



