BEJIOPYCCKHWM I'OCYJAPCTBEHHBIV YHUBEPCUTET
®AKYJBbTET IPUKJIATHOU MATEMATHUKHA U UTHOOPMATHUKH

Kadenpa Teopun BeposiTHOCTEH U MATEMATHYECKON CTATUCTUKH

AHHOTAIUA K JUIJIOMHON paboTe

«IIporno3upoBanue GUHAHCOBBIX PUCKOB M MOTEPH MPH UX
OCYILLeCTBJICHUMN»

Kucnau Muxaunn Uropesnu

HayuHbI#l pyKOBOIUTENH — JOKTOP (PU3UKO-MATEMATUUECKUX HAYK,

npodeccop I'.A. Menpeaen

2017



PE®EPAT

Jlunnomuas paboma: crpanuil 55, pucyHkoB 4, Tabnuil 6, TpUIoKeHui 1,
UCTOYHUKOB 4.

Knroueswvie cnosa: pplHOUHBIN pUCK, apPUHHBIE MOJIENIH, OLIEHKA TApaMETPOB.
O6vekm uccnedoeanusn’. ppIHOYHBIN PUCK B apPUHHBIX MOJETISAX.

Ilenv pabomepl: TOCTpOCHHE OIIEHOK MapamMeTpoB apUHHBIX MOJEIICH U pacyeT

pI—;IHO‘IHOfI HCHBI pUCKa AJIA pCaIbHBIX JaHHBIX.

Memoowl uccnedosanusn. METO] MAKCUMAIIBHOTO MIPaBIOMO 00U U METOIbI

pelIeHne MATPUYHBIX YPABHEHUN.

HOJIy‘leHHbIe pe3yabTarbl MOI'YT OBITH MCIIOJIb30BaHLI B y‘I€6HLIX N HAYYHBbIX

LeJIsIX, TakKe B (PMHAHCOBOM aHaIU3eE.



ABSTRACT

Graduate work: pages 55, pictures 4, tables 6, applications 1, sources 4.

Key words: market risk, affine models, estimation of parameters.

The object of investigation: market risk in affine models.

The aim of the work: construction estimates of the parameters of affine models
and calculating market price of risk for real data.

Research methods: maximum likelihood estimation and methods for solving
matrix equations.

The results obtained can be used for educational and scientific purposes, they
also can be used in financial analysis.



