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PE®EPAT

Junnomnan paooma, 52 ctp., 15 Ttabn., 37 pwuc., 14 ucrouynukos, 2

IMPHUIIOKCHHA.

Knrouesvnie cnosa: YCTOWUMBBIE PACIIPEJEJIEHUS, MOJEJINA
GARCH, METOJ MAKCHUMAJIbHOI'O IIPABJOIIOAOBUA, METO/]
BbIBOPOYHbBIX MOMEHTOB, METOJ ®AMA-POJIUIA, M-OLEHKHWN,
METO/ BBIBOPOYHBIX KBAHTUJIE, METO/]
XAPAKTEPUCTUYECKUX ®YHKIIWI, BPEMEHHBIE PS/IbI.

Oo6vexkm uccneoosanusn. M-otieHku nmapamerpudeckux mozaeneit GARCH.
IIpeomem uccnedosanus’: BpEMEHHBIE PSJIbI.

Ileny pabomwr. vzyuenne M-onieHok napamerpudeckux mojneneit GARCH,
peanu3aiys 4acTHOTO CiIydasi, MIPUMEHEHHUE Ha MPAKTUKE.

Memoowt uccnedosanusa. METONIBI TEOPUU BEPOSITHOCTEW, MATEMATHYECKOM
CTATUCTUKH, YUCIIEHHBIE METO/IBI.

Pezynvmam: nporpaMMHBIE peau3allii aJrOPUTMOB OLIEHKH MapaMeTpoB
mozaenei GARCH ¢ ycToM4YMBBIMHM M HOPMAJIbHBIMH OCTAaTKaMH, a TaKke

IMPUMCHCHHNC NX HA IIOKA3aTCIIAX (i)I/IHaHCOBI)IX HMHACKCAaXx.

Oonacms npumenenus. CTAaTACTUUECKUN aHAJIN3 BPEMEHHBIX PSIOB.



ABSTRACT

Graduate work, 52 pages, 15 tables, 37 pictures, 14 sources , 2 attachments.
Key words: STABLE DISTRIBUTION, GARCH MODELS, MAXIMUM
LIKEHOOD METHOD, SELECTION MOMENTS METHOD, FAMA-ROLL

METHOD, M-ESTIMATION, SELECTED QUANTILES METHOD,
CHARACTERISTIC FUNCTIONS METHOD, TIME SERIES.

Object of study: M-estimates of parametric GARCH models.
Subject of study: time series.

Objective: studying M-estimates of parametric GARCH models,
implementation of a specific case, application in practice.

Methods of research: methods of probability theory, mathematical statistics,
numerical methods.

Result: software implementations of algorithms for estimating the
parameters of GARCH models with stable and normal residues, and their

application to financial indices.

The field of application: statistical analysis of time series.



