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PE®EPAT

Hunimomuas pa6ota, 50 c., 10 ta6:., 16 puc., 13 HCTOYHUKOB.

Kmouesbie cioBa: PBIHOK LIEHHBIX BYMAI, ®OHJIOBBIM PBHIHOK,
HHEHHBIE BYMATI'H, AKILUA, OBJIUTALONA, TIPOTHO3MPOBAHUE,
MUHJEKC, ABTOPEI'PECCUS, BPEMEHHOHN PSJ, CTALIMOHAPHOCTD,
I'ETEPOCKEJACTUYHOCTS.

O0beKT Mccie0BaHuii: 6emopycckuil U ppaHIy3ckuil POHIOBBIC PHIHKH.

Ieab paGoThl. CIPOTHO3UPOBATH JUHAMUKY (POHIOBBIX PBIHKOB, HCIIOJIB3YS
MOJIET BPEMEHHBIX PSIOB.

Metoabl uHcciaeaoBaHMs: MeETOJAbl (UHAHCOBOM MaTEMaTHKH, MOJCIb
CKOJIB3AIIEr0  CPEIHEr0, MOJCIb aBTOPETPECCHU, MOJIEIh  aBTOPErPECCUU
CKOJIB3SILIETO CpEeIHero, MOJIEIb aBTOPETPECCUOHHOM YCIIOBHOU
reTepOCKEIaCTUYHOCTH, O0O0OIIEHHAass MOJIeJIb aBTOPETPECCUOHHOM  YCIIOBHOM
reTepocKkeacTuyHoCT, TecT  Jukku-dymiepa, MeETOIbl  MaTeMaTHYECKOU
CTATUCTUKH U TEOPUH BEPOSTHOCTH.

Pe3yabTarhl  McCIeIOBaHMsI. BBISABICHBI  MOJICNIM, HaubOojiee  TOYHO
MPOTHO3UPYIOIINE AUHAMUKY KaXJIOTO M3 PBIHKOB, MOCTPOCH MPOTHO3 Pa3BUTHUS
JAHHBIX (DOHJOBBIX PHIHKOB.

O06J1acTh NpUMEHEHHsl . PHIHKY IICHHBIX OyMmar.

AKTyaJIbHOCTb: Haubonee TOYHOe U A(PGEKTUBHOEC MPOTHO3UPOBAHHE
JUHAMHUKHA (POHIOBBIX PHIHKOB.



ABSTRACT

Diploma thesis, 50 p., 10 tables, 16 pic., 13 sources.

Keywords: SECURITIES MARKET, STOCK MARKET, SECURITIES,
SHARE, BOND, FORECASTING, INDEX, AUTHOREGRESSION, TIME
SERIES, STATIONARY, HETEROSKEDASTICNESS.

The object of study: Belarusian and French stock markets.

The purpose of the research: to predict the dynamics of stock markets, using
time series models.

Methods: financial mathematics methods, moving average model,
autoregression model, moving average autoregressive model, autoregressive
conditional heteroscedasticity model, generalized model of autoregressive conditional
heteroscedasticity, Dickey-Fuller test, methods of mathematical statistics and
probability theory.

Results: the models that most accurately outperform the dynamics of each of the
markets are identified; the forecast for the development of these stock markets.

Scope: securities markets.

Relevance: the most accurate and effective forecasting of the dynamics of stock
markets.



