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Knrouesvie cnosa: YCTOUUUBAS CIVUAMHAS BEJMUMHA,
IJDIOTHOCTL PACIIPEAEJIEHUS, IIAPAMETPbBI PACIIPEJEJIEHIA,
OLEHKA ITAPAMETPOB, POBACTHBIE OLIEHKM, METO/IbI OLIEHKHU
I[TAPAMETPOB, MOJIEJIb GARCH(1,1).

O6vekm uccnedosanus: ycrouussie pacnpeneicaus, moaenn GARCH(1,1)
JUTSL TOXOTHOCTEH pa3mMyHbIX (PMHAHCOBBIX aKTHUBOB.

Ilenv pabomui: cMOIETMPOBATH YCTOMYUBBIE CIIy4YallHbIE BEJIMYMHBI, OLICHUTD
ux mapameTpsl, moctpoutsh wmonaenu GARCH (1,1) ansa cmopenupoBaHHBIX
CIIy4allHBIX BEJIWYMH, a TakKe IS PEATbHBIX JaHHBIX, OIEHUTh MapameTphl,
HCCIIEIOBATh TOYHOCTH PA3TUYHBIX METOJIOB.

Memooubt uccnedosanusn: N3y4eHNE HAyYHbIX CTaTel, paboTa ¢ pa3InyHbIMU
MaTE€MaTUYECKUMH [TAKETaMH, TO3BOJISIOIIMMU NOJIYYUTh HATJISAHbIE PE3YJIbTATHI.

Pe3ynomam pabdomoer: NporpaMMHBIE peaTU3alUU JUIsl MOJTYYEHUSI OLICHOK
napaMeTpoB  YCTOMYMBBIX  pacmpenenenuii  u  moxaeneir  GARCH(1,1),
MO3BOJISIONINE CHeNaTh BBIBOABI 00 3((PEKTUBHOCTH TeX WM HHBIX METOJIOB
OLICHUBAHUS, a TAKXE IMO3BOJISIONINE CENATh MPOTHO3 MOBEACHUS HCCIEAYEMbIX
(bMHAHCOBBIX aKTUBOB Ha OCHOBE MOJYYEHHON MOJICIIH.

Oonacmovlo npumeneHus SBIAIOTCA 3aJa4d HCCIECIOBAHMS JTOXOIHOCTEU
pa3ITUYHBIX (PMHAHCOBBIX aKTHBOB.
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Object of the study: stable distributions, GARCH (1,1) models for the returns
of various financial assets.

The aim of the work is to model stable random variables, evaluate their
parameters, construct GARCH models (1,1) for modeled random variables, and for
real data, estimate parameters, and investigate the accuracy of various methods.

Methods of research: the study of scientific articles, work with various
mathematical packages, allowing to obtain visual results.

The result of the work: software implementations for modeling, obtaining
estimates of the parameters of stable distributions and models GARCH (1,1),
which allow us to draw conclusions about the effectiveness of certain methods of
estimation, which also provide forecast for studied data using the model.

The field of application is the study of the profitability of various financial
assets.



