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Pedepar

Maeucmepckas ouccepmayus, 66 cmpanuy, 25 pucyukos, 11 mabauy, 32
UCTMOYHUKA.

Kniouesvie cnosa. TIPOLIECC JIEBU, momenr ARCH, momens GARCH,
®UHAHCOBBI MTHCTPYMEHT, si3bIk nporpaMMupoBanus R.

Obvexmom uccinedosanus sBIsOTCS Tiporecchl Jlesu, monens ARCH, Moaens
GARCH.

IIpeomemom uccredosanusi ABIAIOTCS Tpouecchl JleBH Kak ciaydaiiHas
KOMITOHEHTA MOJICITH.

Llenv pabomsr — pa3paboTka MPOrpaMMHO-UHCTPYMEHTAIBLHOTO CPEACTBa IS
MPOBEICHUS MHTEIJIEKTYaIbHOTO aHaJIM3a JIaHHBIX Ha OCHOBE TpolieccoB JleBu.

B xo00e pabomwl ObUIM UCCIENOBAaHBI CBOWMCTBA IpolieccoB JIeBHU, aqrOpUTMBI
MOJICIUPOBaHUsl  mporieccoB  JleBU,  NPUMEHEHBI  MHCTPYMEHTBHI  SI3bIKA
nporpaMMupoBaHuss R 11 opraHM3aluu M TPOBENEHUS HKCIIEPUMEHTOB C
npoueccamu JIesu.

Ilonyuenunvie pe3yrbmamsi MOXKHO UCIOJIb30BaTh B YUYEOHOM MpOIECCE U TIPH
CTATUCTUYECKOM aHAJIM3€ U MPOTHO3UPOBAHUHN PEATbHBIX TAHHBIX B (PUHAHCAX.



Abstract

Master thesis, 66 pages, 25 figures, 11 tables, 32 resources.

Keywords: LEVY PROCESS, ARCH model, GARCH model, FINANCIAL
INSTRUMENT, programming language R.

The object of research are Levy processes, are Levy processes, ARCH model,
GARCH model.

The subject of study is Levy processes as a random component of the model.

The aim of this work is to develop a software tool for data mining based on Levy
processes.

In the course of the work, the properties of Levy processes, algorithms for
modeling Levy processes were studied, the tools of the R programming language were
used to organize and conduct experiments with Levy processes.

The results can be used in the educational process and in statistical analysis and
forecasting of real data in finance.



