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Obvexkm uccnedosanuss — yCTOMUMBBIE CITydaiiHbIe BEJIMUMHBI, CITy9aiiHbIC BETMIHHBI
13 0000MIEHHOTO TUNEPOOTUYECKOT0 Kjacca paclpeieieHuid, CTOMMOCTH aKIui Ha
MOMEHT 3aBepIlICHHsI TOProB (MUPOBbIC (PUHAHCOBBIC HHIEKCHI), iporieccbl GARCH(1,1)
C Pa3JIMYHBIMU MPEITOIOKEHUSIMU O PACTIPEACICHUN OCTATKOB.

Llenv pabomwvr — PacCMOTPEHHE YCTOMYUBBIX 3aKOHOB M 00OOIIEHHOTO
runepOoIUIecKOro  pachpesencHus, paccMmoTpenue mnporeccoB GARCH(1,1) ¢
pPa3IMYHBIMM ~ TPEANOJIOKEHUSIMH O  PACIPENEICHUH OCTAaTKOB, MPUMEHEHUE
GARCH(1,1) mopeneli kK MHPOBBIM (PHMHAHCOBBIM HMHJIECKCAM, MPOTHO3WPOBAHUE
BOJIATHJIBHOCTH, BBIOOP JIyUIlIe MOJIENTM Ha OCHOBAaHWW UH(POPMAIIMOHHOTO KPUTEPHS,

orenka VaR ¢ momorisio moneneit GARCH(1,1) u orieHKa TOYHOCTH.

B xome paboThl paccMaTpHBAIOTCS YCTOMYMBBIE paCIIpPENCICHUS U PaCIPE/ICIICHHSI
13 0000IEHHOTO TUIepOOIMUECKOro Kiacca pacnpeneienuid, mogean GARCH(1,1) ¢
pa3IMUHBIMK  MPEANOJIOKCHUSIMH O PaclpeCeICHHd OCTaTKOB, IPOTHO3UPYETCS
BOJIATHJIBHOCTDH Ha 30 JHEH, MPOU3BOAUTCS CPABHUTEIHHBIN aHAIU3 MOJCIICH U BBIOOD
Jyd4Ilield Ha OCHOBaHMM MH(POPMAIMOHHOTO KpuTepus. KpoMe Toro, paccMaTpHBarOTCs
oleHKH Mephl pucka VaR ¢ momompio pasmuuyabix  moaenein  GARCH(1,1).

[Ipon3BoaUTCS OLIEHKA TOYHOCTH MOJAEJEH MPU pacuyE€Te PUCKOB.

Pe3ynbraToM SBISIOTCS HAaXOXKACHUE ONTUMAIbHBIX TapaMETpoOB Jisi MOJCIEH,
HaxO0XJICHUE JTyUlIeld MOJIeu JUIs KaK10ro Habopa JJaHHbIX, OlleHKa Mephl pucka VaR
JIJIs1 pealIbHBIX JIAaHHBIX, OIIEHKA TOYHOCTH MOJIEJIEN PH pacy€Te pUCKOB.

OO0acTb IMPUMCHCHUSA — aHAJIN3 O9KOHOMHWYCCKUX U q)HHaHCOBBIX BPCMCHHEIX PAI0B.
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The object of the study is stable random variables, random variables from the
generalized hyperbolic class of distributions, stock prices at the end of trading (world
financial indices), GARCH(1,1) processes with various assumptions about the
distribution of residuals.

The purpose of the work is consideration of stable laws and generalized hyperbolic
distribution, consideration of GARCH(1,1) processes with various assumptions about
the distribution of residuals, application of GARCH(1,1) models to world financial
indices, predicting volatility, choosing the best model based on information criterion,
assessment of the risk measure VaR using GARCH(1,1) models and assessment of the

accuracy of the models.

During the work, stable distributions and distributions from the generalized
hyperbolic class of distributions are considered. The GARCH(1,1) models are also
investigated with various assumptions about the distribution of residuals, volatility is
predicted for 30 days, a comparative analysis of the models and a choice based on the
information criterion are made. In addition, risk assessment is considered using various

GARCH(1,1) models. The accuracy of the models is estimated during the calculation.

The result is finding the optimal parameters for the models, evaluating the
effectiveness of the model for each dataset, assessing the risk assessment for real data,

assessing the accuracy of the models when calculating risks.

Areas of application — analysis of economic and financial time series.



