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Priloha 1 Komponenty indexu DAX

Véaha

Spolo¢nost’ Skupina priemyslu Logo spolo¢nosti indexu | Symbol F;oélszlsgrr:]y Sidlo
(%)
Adidas Odevy ﬂdldﬂﬁ 2,01 ADS 22.J0n 1998 Herzogenaurach
Allianz Poistovnictvo Allianz @ 6,87 ALV | 1.011988 Minchen
BASF Chemicky priemysel n - BMF 9,04 BAS 1.Jul 1988 Ludwigshafen
Thaly Chiminel C0ampaarny
Bayer Chemicky a farmaceuticky B 9,02 BAYN | 1.Jdl1988 Leverkusen
priemysel [,

Beiersdorf Spotrebny tovar Beiersdorf 0,87 BEI 22. Dec 2008 Hamburg
BMW Automobilovy priemysel @ 3,59 BMW 1.Jul 1988 Minchen
Commerzbank Bankovnictvo COMMERZBANK ¢ ’. 1,59 CBK 1.0l 1988 Frankfurt am Main
Continental Automobilova priemysel m 2,33 CON 24. Sep 2012 Hannover
Daimler Automobilovy priemysel DﬂI M LE R 8,29 DAI 21. Dec 1998 Stuttgart
Deutsche Bank Bankovnictvo 4,16 DBK 1.Jal 1988 Frankfurt am Main
Deutsche Borse Burzovnictvo ,‘,‘/ | g:gﬂ?“i BORSE 1,31 DB1 23. Dec 2002 Frankfurt am Main

Deutsche Post Logistika Deutsche Post Q 3,09 LHA 19. Mar 2001 Bonn
Deutsche Telekom Telekomunikéacie ™ I "B B 4,39 DPW 18. Nov 1996 Bonn
E.ON Energeticky priemysel e.an 3,33 DTE 19. Jan 2001 Diisseldorf
Fresenius Medical Zdravotnictvo w= FRESENIUS 1,34 EOAN | 20.Sep 1999 Hof an der Saale
Care v _MEDICAL CARE
. . — Bad Homburg vor der
Fresenius Zdravotnictvo = FRE.SEN | us 1,81 FRE 23. Mar 2009 Héhe
HeidelbergCement Stavebny priemysel HEIDELBERGCEMENT 1,08 FME 21. J4n 2010 Heidelberg
. fige ] -
Henkel Spotrebny tovar .\I:I_e nkfb 1,66 HEI 1.Jal 1988 Dusseldorf
Infineon —
Technologies Priemyselné vyroba ( |II[I[IE D!‘! 1,17 HEN3 21. Sep 2009 Neubiberg
K+S Chemicky priemysel IE 0,5 IFX 22. Sep 2008 Kassel
Wk hrifurm erbebus,
Lanxess Chemicky priemysel lﬁ" KESS 0,57 SDF 24. Sep 2012 KolIn
Linde Plynarensky priemysel ""{:, 3,34 LXS 1.Jul 1988 Minchen
THE LINDE GROUP
Lufthansa Letecka doprava 1,12 LIN 1.Jal 1988 KolIn
Chemicky a farmaceuticky ' .
Merck priemysel =,l.|| ERCK 0,98 MRK 18. Jin 2007 Darmstadt
Munich Re Farmaceuticky priemysel M . 3,07 MUV2 | 23.Sep 1996 Minchen
unich RE
RWE Energeticky priemysel VORWEG GEHEN 1,76 RWE 1.Jdl 1988 Essen
SAP Informaéné technologie EE [ ! "', 6,53 SAP 18. Sep 1995 Walldorf (Baden)
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Zdroj: Wikipedia.de 2014 DAX, vlastné spracovanie MS Excel 2010

Priloha 2 Financial Toolbox Matlab R2012a

2] Financial Time

File Edit Tools Help
— Data — Data
— Data Tabi
Data source: 5
Active variable: 1 724143 6048303 »
— MATLAB Variabk 2 734143 6031903 |
[Name | Size | Class] 3 734144 60343e+03
. 4 734145 60194e+03
SE500 100&x1 double =
Sim1000000 1xz3 double 5 734146 6.0376e+03
=n= 100000x23  double 6 734149 6.0405¢+03
dt 1xl double
i 1xl double E 7 734150 5943
mal Lul double 8 734151 59631e+03
muDalta 1x1 double
myFts 1006x1 fints 9 734152 59889e+03
= Lxt double 10 734153 58760e+03
1027x1 double
s2Delta 1xl double e 1 734156 59186e+03
12 734157 59765¢+03
Refresh variable list ] | Remove variable(s) 13 734158 585156403
14 734159 5.7470e+03
— FINTS Objects and Output:
15 734160 56953e+03
Create Merae | Plot Convert 16 734163 56314e+03
Active variable: DAX 17 734164 56689e+03
1 T2416! 427002 "
Create object via:
= BT © Components Additional options. Update workspace data
DAX — FINTS Object Properti
Series Names
B Unknown Advanced i
Add data Remove data
MATLAB workspace variable:

Ready

Zdroj 2 Vlastné spracovanie — Printscreen
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Priloha 3 Garchfit - vysledky odhadu parametrov DAX

Diagnostic Information

Number of variables: 4
Functions
Objective:
Gradient:

Hessian:

Nonlinear constraints:

Nonlinear constraints gradient:

Constrai

nts

Number of nonlinear inequality constraints: 0
Number of nonlinear equality constraints: 0
Number of linear inequality constraints: 1
Number of linear equality constraints: 0

Number of lower bound constraints:
Number of upper bound constraints:
Algorithm selected

4
4

medium-scale: SQP, Quasi-Newton, line-search

internal.econ.garchllfn
finite-differencing

finite-differencing (or Quasi-Newton)
armanlc
finite-differencing

End diagnostic information

Iter | F-count f(x) Max constraint | LIn€ search Directional
steplength derivative
0 5 -3074.02 -1.704e-05
1 25 -3074.45 -1.704e-05 3.05e-05 -2.47e+03
2 32 -3086.27 -1.278e-05 0.25 -515
3 41 -3086.72 -1.9e-05 0.0625 -113
4 47 -3104.72 -9.498e-06 0.5 -122
5 53 -3111.98 -4.749e-06 0.5 -136
6 64 -3112.2 -4.999e-06 0.0156 -47.6
7 70 -3114.44 -3.727e-06 0.5 -144
8 76 -3115.14 -1.863e-06 0.5 -225
9 87 -3115.26 -2.524e-06 0.0156 -34.4
10 95 -3115.3 -3.248e-06 0.125 -82.8
11 108 -3115.31 -3.372e-06 0.00391 -6.23
12 113 -3115.55 -2.625e-06 1 -97.1
13 118 -3115.57 -2.669e-06 1 -19.4
14 123 -3115.57 -2.682e-06 1 -15.6
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Priloha 4 Garchfit - vysledky odhadu parametrov S&P 500

Diagnostic Information

Number of variables: 4

Functions

Obijective: internal.econ.garchllfn

Gradient: finite-differencing

Hessian: finite-differencing (or Quasi-Newton)
Nonlinear constraints: armanlc

Nonlinear constraints gradient:  finite-differencing

Constraints
Number of nonlinear inequality constraints: 0
Number of nonlinear equality constraints: 0

Number of linear inequality constraints: 1
Number of linear equality constraints: 0
Number of lower bound constraints: 4
Number of upper bound constraints: 4

Algorithm selected
medium-scale: SQP, Quasi-Newton, line-search

End diagnostic information

i Directional
Iter F-count f(X) Cor,:gtar;(int I;Itgglséigtchh derivative
0 5 -3231.81 | -1.124e-05
1 25 -3232.18 | -1.124e-05 | 3.05e-05 -2.83e+03
2 32 -3257.13 | -8.432¢-06 0.25 -602
3 43 -3257.58 | -9.548e-06 0.0156 -68.3
4 49 -3267.07 | -4.774e-06 0.5 -179
5 56 -3273.18 | -3.58e-06 0.25 -213
6 65 -3274.66 | -5.187e-06 0.0625 -311
7 72 -3276.75 | -3.89e-06 0.25 -57.7
8 79 -3279.76 | -3.273e-06 0.25 -590
9 90 -3279.81 | -3.643e-06 0.0156 -39.5
10 99 -3279.87 | -3.441e-06 0.0625 -10.1
11 108 -3280.13 | -3.226e-06 0.0625 -104
12 116 -3280.13 | -3.175e-06 0.125 -4.82
13 125 -3280.14 | -3.286e-06 0.0625 -7.3
14 130 -3280.14 | -3.244e-06 1 -3.76
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