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PE®EPAT

Jummomuast pabota, 44 crpanuiibl, 8 Tabmuil, 16 pucynkos, 11 HCTOYHHUKOB.

KmoueBble ciaoBa: MEPBI PHUCKA, MEPA BO3MVYIIEHHON
BEPOSITHOCTH, VaR, ES, TVaR, MOJEJMPOBAHHE, YCTOUYNBOE
PACIIPEJIEJIEHUE, BPEMEHHOU PSIJ1 TGARCH(1,1)

O0bekT mcciaenoBaHusi: Mepa Bo3MmylleHHOW BeposiTHocTH, VaR, ES,
TVaR, 3akon ycroiunBoro pacnpenencaus, moaeias TGARCH (1,1).

Heas padoTbl: CMOAETMPOBATH BEIMYMHBI, HUMEIONIME YCTOMYMBOE
pacmpejelieHde, — MOCTpouTh  BpemenHod  psx  TGARCH(1,1). s
CMOJICIMPOBAHHBIX 3HAYECHUI pacCUMTaTh U CPABHUTH 3HAYCHUS PA3TUYHBIX MEP
pHCKa.

MeToabl HCCIeIOBAHUSA: METOIBI TEOPUHU BEPOSATHOCTEH, MATEMATUYECKOM
CTATUCTUKH, YACIICHHBIC METO/bI, CTATUCTHUECKHUH nakeT R 3.5 .

Pe3yabTar: nporpaMMHbIe peanu3alyy ISl MOJAETUPOBAHUS YCTOMYUBBIX
CITy4aiiHBIX BeNIMYMH U BpeMeHHBIX psioB TGARCH(1,1), pacueT pa3nmudHbIX Mep
pHUCKa, a TaKKe CpaBHEHUS UX 3(PPEKTUBHOCTH.

Ob0snacTpi0  MpUMEHEHUA ABJISIOTCS  3aJadyd  HUCCJIENOBAHUsA
WHBECTUPOBAHUS U (HOPMUPOBAHUS MOPTQENs [IEHHBIX OyMar.



ANNOTATION
Diploma work, 44 pages, 8 tables, 16 drawings, 11 sources.

Key words: risk measures, measure of disturbed probability, VaR, ES,
TVaR, modeling, stable distribution, time series TGARCH (1,1)

Object of the study: Measure of the perturbed probability, VaR, ES, TVaR,
the law of stable distribution, TGARCH (1,1) process.

The aim of the work is to simulate quantities having a stable distribution,
construct the time series TGARCH (1,1). For simulated values, calculate and
compare the values of various risk measures.

Methods of research: methods of probability theory, mathematical
statistics, numerical methods, statistical package R 3.5.

Result: software implementations for modeling of stable random variables
and time series of TGARCH (1, 1), calculation of various risk measures, and also
comparison of their effectiveness.

The field of application are the tasks of investing and forming a portfolio of
securities.



