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JluniomHuast pabora, 42 c., 3 tabn., 8 puc., 28 UICTOYHHUKOB

Kirouesbie ciaosa: BOJIATMJIBHOCTD, ITPOI'HO3MPOBAHUE, ARCH,
GARCH, 10XOOHOCTb, BU3YAJIM3ALUA JAHHBIX.

O0BexT uccaeaoBanusi: Hekotopsid Mmogenu GARCH

Hean padotbi: aHamu3 >PGEKTUBHOCTH HEKOTOPHIX PA3HOBUIHOCTEN Mojenen

GARCH.

MCTOZILI Hccjaea0BaHud: MECTOAbI MaTeMaTH4eCKOM CTaTUCTHUKU,

IIPOTPaMMUPOBAHUE, BU3YyaTIU3ALUs JAHHBIX.

Pe3y.m>TaT paﬁon: OTYCT OJI1  BHU3YAJBHOI'O aHajlu3a  HCKOTOPBIX

pasHoBuaHocTer moaeneit GARCH.

Oobs1acTh NpUMEHEHU Pe3yJIbTATOB: HHBECTUIIMOHHAS JE€ATEIIbHOCTD.



PO®EPAT
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Kawuasbia ciaoBbl: BAJIAIIIJIBHACIIb, TIPATHA3ABAHHE, ARCH,
GARCH, ITPBIBBITKOBACIIb, BI3VAJII3ALIbIA JAA3EHBIX.

AO'eKT naciaenaBaHHsi: HekaTopbis Maadai GARCH

MbTa mpaubl: aHaii3 3(EKThIYHACIII HEKATOPHIX pa3HaBIIHACIAY MaldJsty

GARCH.

Metaabl aacjielaBaHHA: METaabl MaTAMaTbIYHal CTaTBICTHIKI,

nparpaMaBaHHe, Bi3yanizaipia Jaq3eHbIX.

Boinik mpaunmbl: cnpaBazgada  JUis Bi3yalibHara  aHajizy  HEKaTOPBIX

pasHaBigHacisy manainsy GARCH.

BooOacub npbIMAHEHHs BbIHIKAY: 1HBECTBIIbIMHAS J3CHHACIIb.
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Graduate work, 42 p., 3 tables, 8 figures, 28 sources
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Object of study: some GARCH models

Purpose of work: to analyze the effectiveness of some varieties of GARCH

models.

Research methods: methods of mathematical statistics, programming, data

visualization.

Result of work: report for visual analysis of some varieties of GARCH

models.

Scope of the results: investment activity.



