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PE®EPAT
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Knioueevie cnoea: BOJIATUJIBHOCTDB, VaR, CVaR, CreditVaR,
YCIIOBHASA TETEPOCKEHACTUYHOCTDL, ARCH, GARCH, JAHHBIE
BBICOKOM YACTOTHI, RV, HARRV, HARRVJ, HARRVCJ, HEAVY .

Oovekmom ucciedosanusa SBISAIOTCS (PUHAHCOBBIE PBIHKH, OIICHKH
PBIHOUHBIX U KPEIUTHBIX PUCKOB MOpTdeneil 0aHKa, SKOHOMETPUUECKUE MOJIENU
IIEH AaKTUBOB, ASKOHOMETPUUECKHE MOJIEIM C Y4YE€TOM JIATEHTHBIX (PaKTOPOB,
MPOIIECCHI TOCTPOCHHUS M aHAIN3a MOJIECTIEH.

Ilenvro pabomer SBISAETCS PACCMOTPEHUE OCHOBHBIX BO3MOXKHOCTEH
npuMeHeHus: xapaktepuctuk VaR, CVaR, CreditVaR B aHanuse ynpaBieHUs
puckamMu (UHAHCOBBIX AaKTHBOB, PACCMOTPEHHE SKOHOMETPUUECKUX MOJieNen
cemeiictBa ARCH/GARCH w mojaeneit RV, u3ydeHune crnoco0OB MX MOCTPOCHUS,
pacuer v Iporuo3 VaR Ha OCHOBE ATUX MOJIEIICH.

B pesynemame uccnedoeanus Obllu  PacCMOTPEHBI OCHOBHBIE U
anbTepHaTUBHBIE criocoObl npencraBieHuss VaR, CVaR, CreditVaR n ux pacyeToB
Ha OCHOBE JKOHOMETPUUECKHUX MOJENIeH YCIOBHOW T'€TEPOCKETACTUYHOCTU U
MOJIEIell  pealM30BaHHOM  BOJIATWJIBHOCTH, TIOCTPOEHA  AKCIEpUMEHTaIbHAs
peanuszauus monenert GARCH, HARRV niist nporao3a BOJIATUIBHOCTH Ha A3bIKE R u

B [IIIIT EViews.

Memoobt uccnedoeanuss — >KOHOMETPUYECKHUM aHaIW3, CTATUCTUUYECKUM
aHajus.
Oobnacmy npumenenus — (QuHaHcOBass cdepa, PUCK-MEHEIKMEHT,

AKOHOMETPHUKA.



PO®EPAT

Marictapckas apicepramnsis, 100 c., Tad. 78, man.50, kperaii 25.

Knrouasvia cnosvi: BAJIALIJIBHACIHb, VaR, CVaR, CreditVaR,
YMOVHAS TETASPACKEJACIIIUHACII, ARCH, GARCH, IAJI3EHHBIA
BBICOKAU YACTOTHI, RV, HARRV, HARRVJ, HARRVCJ, HEAVY.

Ab'ekmam oacnedasanns 3'synsionna GiHAHCABBIA PHIHKI, SKAaHAMETPBIYHBISA
MaJI3J11 KOIIITay aKThIBaY, allPHKI PHIHKABBIX 1 KPAABITHBIX PBI3bIK MapTdesy OaHka,
HSKAHAMETPBIUHBIS MaJdJl 3 yJiKaM JAaTAHTHBIX (akTapay, mpandchl madyIoBbI 1
aHaJi3y MajpJsy.

M>sman npaywr 3'synsenna pasris] aCHOYHBIX MardbIMaclsy HPBIMSHEHHS
xapaktapbeicThik  VaR, CVaR, CreditVaR § ananize KipaBaHHSI pbI3bIKami
(diHaHCaBBIX AaKThIBAY, Pa3Misj SKaHAMETPBIYHBIX Mamdnsay csmeiictBa ARCH /
GARCH 1 mampnay RV, BeiByusHHE criocabay ix maOyJoBbl, pa3iik 1 mparHo3 VaR
Ha aCHOBE I'ITHIX MAJRJIAY.

Y 6wviniky oacneoaeannsa ObuIl pas3rienkaHbl ACHOYVHBIS 1 albTIPHATHIYHbISA
ciocabwl mpancraynenus VaR, CVaR, CreditVaR 1 ix pasiikay Ha acHOBE
SKAHAMETPBIUHBIX MRSy  YMOYHall  rerspackefaciivyHacii 1 Maadisay
praiizaBaHail BajalllJibHACIH, Mal0yJaBaHa »JKCHEpPhIMEHTAJIbHAS pIali3allbls
Mampnny GARCH, HARRV nns nparso3y BanauuibHacii Ha moBe R 1 ¥ TIIIII
EViews.

Memaowl dacnedasanns — YKaHAMETPBIUHBI aHAJ13, CTATBICTBIYHBI aHAMI3.

Boonacuv npvimanenna — (dinancaBas cdepa, pPHI3BIK-MEHEIKMEHT,

dKaHAMETpPBIKA.
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Graduate dissertation, 100 p., tab. 78, images.50, sources 25.
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The object of the research are a financial markets, econometric models of an
asset’s prices, measurements of market and credit bank portfolio risks, econometric
models with a latent factors, a process of modeling and analyzing.

The aim of the research are review of the main features of the VaR, CVaR,
CreditVaR applications in a risk management of a financial assets, review of a
econometric ARCH/GARCH and RV models, examine ways of their construction,
calculations and forecasts of the VaR using these models.

The research examined the main and alternative ways of presenting the VaR,
CVaR, CreditVaR and theirs calculations using econometric models of a conditional
heteroskedasticity and realized volatility models, built the experimental
implementation of GARCH, HARRYV models in order to forecast volatility using R
language and EViews.

The research methods — econometric analysis, statistical analysis.

The application area — finances, risk management, econometrics.



