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PED®EPAT
Jluninomuas pabota: 41 ctpanuua, 5 Tabnun, 17 pucynkos, 33 UCTOUHHKA.

KiaroueBble cJoBAa: PUCK-METPUKA VAR, GARCH,
PACIIPEJEJIEHUE CTBOJIEHTA, HOPMAJIBHOE PACIIPEAEJIEHUE,
YCTOMYUBOE PACIIPEJEJIEHUE, ICA, EWMA, DSS, PCA, ICA-GARCH,
PCA-GARCH.

OobexT uccaenosanusa: VaR, GARCH, ICA-GARCH, PCA-GARCH,
DCC, EWMA, HopManbHOe pacnpenenenue, pacnpeneinenne CTbrOJEHTa,
YCTOMYHUBOE pacmpeiesieHHeE.

Iear paGoThl: OIleHKAa BOJATUIBHOCTU MHOTOMEPHBIX (DUHAHCOBBIX
BpeMeHHbIX psanoB, uzydenue meronoB PCA, ICA, EWMA, DCC wu BbeiOOp
Haubomee 3¢phekTUBHOrO U3 HUX, pacyér VaR.

MeToabl McCaeI0OBAHUA: METOIbl TECOPUU BEPOSITHOCTEN U MATEMATUYECKOU
CTaTUCTHUKH, YHCJIICHHBIE METObI, CTATUCTHYECKUH makeT R.

IlonyyeHHble pe3yJbTAaThl: peaau3aius MOJCIUPOBAHUS YCTOMYUBBIX
Cy4yaWHbIX  BenuuuH, BennuuH ¢ CTS-pacmpeneneHueM, BeJIUYMH €
pactipenenenueM CrerogeHTta, kpuBor VaR; mpoeaén OskmdoctuHr VaR,
peanuzoBad meton ICA-GARCH.

O6JsacTh npuMeHeHusi: GUHAHCOBAS MaTEMAaTHKA.



ABSTRACT
Graduate work: 41 pages, 5 tables, 17 drawings, 33 sources.

Key words: RISK METRIC VAR, GARCH, STUDENT DISTRIBUTION,
NORMAL DISTRIBUTION, STABLE DISTRIBUTION, ICA, EWMA, DSS,
PCA, ICA-GARCH, PCA-GARCH.

Object of the study: VaR, GARCH, ICA-GARCH, PCA-GARCH, DCC,
EWMA, normal distribution, Student's distribution, robust distribution.

The aim of the work: volatility assessment of multidimensional financial
time series, study of PCA, ICA, EWMA, DCC methods and selection of the most
effective of them, VaR calculation.

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

Result: implementation of modeling of stable random variables, variables
with CTS-distribution, variables with Student's distribution, VaR curve; VaR

backtesting was carried out, the ICA-GARCH method was implemented.

The field of application: financial mathematics.



