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PE®EPAT

Jumiomuas pabota, 41 crpanuna, 48 pucyHKoB, 7 HICTOUHUKOB.

Kawouesbie ciaoBa: CTS-PACIIPEAEJIEHUE, MTS-PACIIPEJEJIEHUE,
KR-PACITIPEAEJIEHUE, GARCH(1,1), TGARCH, OMHAHCOBBIE
NH/IEKCBI, MEPBI PUCKA.

OO0beKT Hccaea0BaHNs: YMEPEHHO ycToitunBeie pactipeaencaus CTS, MTS,
KR, momens GARCH(1,1), mogens TGARCH, ¢unancossie namekcsl S&P500,
RTS, HANG SENG.

Heap uccaenoBaHMsA: U3yYCHUE YMEPEHHO YCTOMYMBBIX PaCIpECICHUN,
aHanu3 (PUHAHCOBBIX MHJIEKCOB W HCCIIEJOBAHUE IMPUMEHEHHUS K HUM MOJEIH

TGARCH.

MeTOIlbI HCcCJIeA0BaAaHUA TCOPpHUA BCpOHTHOCTCﬁ, MaTEMATHYCCKas1
CTaTUCTHKA, ITAKCThI A3bIKA R.

IlonnyyenHble  pe3yJbTaThl: paccMOTpEHO CTS-pacnpenenenue,
WCCJIEIOBAHBI POJIM €r0 MapaMeTpoB Ha Pa3HbIX O00BEMAX BBIOOPOK, MOJYyUEHBI
OLICHKM T[apaMeTpPOB, MPOAHAIM3UPOBAHBI ONUCATEIbHBIE CTAaTUCTUKUA TpeX
¢buHaHCOBBIX MHAEKCOB, paccMoTpensl Mogenun GARCH(1,1) u TGARCH.



PODEPAT

JlpimioMHast pabota, 41 craponka, 48 maimoHKkay, 7 KPbIHILL.

KmouaBbia ciaoBbl. CTS-PASMEPKABAHHE, MTS-PASMEPKABAHHE,
KR-PASMEPKABAHHE, GARCH(1,1), TGARCH, ®IHAHCABbBIA IHADKCHI,
MEPBI PBI3BIKI.

AO’eKT nacienaBaHHs. ymepaHa ycroiiBelis pazmepkaBanHi CTS, MTS, KR,
MamPap GARCH(1,1), mamae TGARCH, dinancaBbeis iHmkceel S&P500, RTS,
HANG SENG.

MbsTa paciegaBaHHS: BBIBYYIHHE yMEpaHa YCTOWJIIBBIX pa3MepKaBaHHSY,
aHai3 ¢iHaHCaBBIX 1HJIPKCAY 1 lacieaaBaHHe npbIMsiHeHHA Aa iX Magdin TGARCH.

Metaabl xacjieJaBaHHs: TOOPbIA BEPAroIHACIISY, MATAIMATbIYHAS CTAaThICTHIKA,
nakeTbl MOBEI R.

Boinik: pasrnemkana CTS-pazMepkaBaHHe, 1acieaBaHbl poJii Sro mapaMmeTpay
Ha PO3HBIX a0'éMax BbIOApakK, aTpbIMaHbI aJ3HaKl MapameTpay, ImpaaHali3aBaHbI
amicajbHBISI CTATBHICTBIKI TPOX (DiHAHCABBIX 1HJDPKCAY, pa3rieKaHbl MaJdJi

GARCH(1,1) i TGARCH.



ABSTRACT

Graduate work, 41 pages, 48 figures, 7 sources.

Key words: CTS DISTRIBUTION, MTS DISTRIBUTION, KR
DISTRIBUTION, GARC(1,1), TGARCH, FINANCIAL INDEXES, RISK
MEASURES.

The object of this study are tempered stable distributions CTS, MTS, KR,
GARCH(1,1) model, TGARCH model, financial indexes S&P500, Rts, Hang Seng.

The purpose of this work is study of tempered stable distributions, analysis of
financial indixes and study of application of the TGARCH model to them.

Research methods: probability theory, mathematical statistics, R language
packages.

Result: the CTS-distribution is considered, the roles of its parameters on different
sample sizes are investigated, parameter estimates are obtained, descriptive statistics
of three financial indices are analyzed, GARCH(1,1) and TGARCH models are
considered.



