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PE®EPAT

Jumiomuas pa6ora, 39 crpanuisl, 4 Tabnunel, 30 pucyHkoB, 15 UCTOUHUKOB

Kmiouesbie caosa: YCTOMUNBOE PACIIPEJIEJIEHUE, BOJATUJIBHOCTD,
I[MPOI'HO3NPOBAHMUE, OLIEHKA TOYHOCTH

O0bexT uccaenoBanus: moaemuporanrie GARCH moneneit, moctpoeHue mporaosa

BOJIATUJIBHOCTH, OICHKA TOYHOCTH IIPOTrHO3a BOJIATUIIBHOCTH.

Ipeamet uccaenoBanusi: GARCH-type Mmoaenu, BOJIaTUIIBHOCTh KOTUPOBOK aKITHM

KOMITAHUH.

Heab padoTbi: MoaenupoBanue cnydyaiiubix BeanunH 1 GARCH nporeccos, olieHka
napameTpoB pacnpenenenuii u npouneccoB GARCH, moctpoenue mnporHosa mnpu
nomomu Mojnenu GARCH, cpaBaenuwe paznuudabix GARCH woneneit B

IMPOTHO3UPOBAHUU BOJIATUJIBHOCTH.

MeToabl HCCIe0BAHMSI: a) TEOPETUUECKHUE: U3YUCHHE JTUTEPATYPhI, TOCBAIICHHOM
nocienauM uccienopanusiM GARCH mopeneit, 0) mpakTuyecKue: MOICIIMPOBAHHE
pasnmuunbix GARCH moneneli ¢ pa3HbIMH pacipeIesICHUSIMU, TPOTrHO3UPOBAHUE C
nomotnpio 3Tux GARCH Mopeneit BOJIaTHIBHOCTH KOTHPOBOK aKIIUA HEKOTOPBIX
peadbHbIX KOMITAaHMH Ha (UHAHCOBOM pBIHKE M CpPaBHEHHWE TOYHOCTH OIIEHOK

IIPOrHo3a BOJIATUJIbHOCTH.

Pe3yabTaT: mpou3BeleHa peanm3anus IPOrHO3a BOJATWIBHOCTU. Haiinena
HamOosiee TOYHAs B mporHo3upoBaHuu BomatmwibHOCTH GARCH wMoxmens wu3

pacCMaTpuBaCMBbIX.



ABSTRACT

Thesis, 39 pages, 4 tables, 30 figures, 15 sources

Key words: STEADY DISTRIBUTION, VOLATILITY, FORECASTING,
ACCURACY ASSESSMENT

Object of study: modeling GARCH maodels, building a volatility forecast, assessing
the accuracy of the volatility forecast.

Subject of research: GARCH-type models, volatility of company stock quotes.

Purpose of the work: modeling random variables and GARCH processes,
estimating the parameters of distributions and GARCH processes, building a forecast
using the GARCH model, comparing various GARCH models in predicting
volatility.

Research methods: a) theoretical: studying the literature on the latest research on
GARCH models, b) practical: modeling various GARCH models with different
distributions, using these GARCH models to predict the volatility of stock quotes of
some real companies in the financial market and compare the accuracy of volatility
forecast estimates.

Result: the volatility forecast has been implemented. During the study, the most
accurate GARCH model was found among those considered in forecasting volatility.
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