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G-KOIIYJA ®YHKIIUU KO- U KOHTPMOHOTOHHOTI'O TUITA 1
UX IMTPUJIOKEHUE K AHAJIN3Y ®PUHAHCOBOI'O PBIHKA

Brigenen kiacce koryna QyHKIHM, TOPOXKACHHBIX (QYHKIUSIMHU OJHOM Tie-
pPEMEHHO, B TOM 4ucie, 0000meHHbiMu. [locnenHrue ecTeCTBEHHBIM 00pa3om
pazaensiorcs Ha GYHKIUU KO- U KOHTPMOHOTOHHOTO THMa. Ha 3T0# ocHOBe Hc-
CJEeA0BaHA JMHAMMKA XapaKTepa 3aBUCUMOCTH BPEMEHHBIX PAIOB KypCOB aKLIUM
Pa3JINYHBIX KOMITAHUM.
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G — COPLA FUNCTIONS OF COMONOTONIC AND
COUNTERMONOTONIC TYPES AND THEIR
APPLICATIONS TO THE ANALYSIS OF FINANCIAL MARKET

The class of copula functions generated by functions of one variable, in-
cluding distributions, is defined. The last can be separated naturally on the func-
tions of comonotonic and contramonotonic types. On this basis is researched the
dynamics of dependence of various companies stock pricestime series.
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