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PE®EPAT

Junnomnan paboma, 54 ctpanuna, 35 pucyHkoB, 19 Ttabmurer, 15
WCTOYHUKOB, 2 TIPHIIOKCHUSI.

Knwuesvie cnoea. MOJEJIMPOBAHUE, YCTOMYUBOE
PACIIPEJAEJIEHUE, HOPMAJIBHOE PACIIPEJEJIEHUE,
PACIIPEJEJIEHUE I'AYCCA, PACIIPEJAEJIEHUE JIEBU,

PACTIPEJIEJIEHUE TIAPETO, OLIEHKA TIAPAMETPOB, METO/]]
BBIBOPOYHBIX MOMEHTOB, METOJI BBIBOPOUYHBIX KBAHTUJIEN,
METO]I XAPAKTEPUCTUYECKUX ®YHKITI, METO]I
KBA3UMAKCHUMAJILHOTO TIPABJOIOOBUS, METOJ] ®AMA-POJLJIA,
METOJI MAKCUMAJILHOTO  TIPABJIONIOJIOBMSI,  GARCH(L,1),
GARCH(2,1), POWER-GARCH (SGARCH) ITPOIIECCBI.

Oo0vekm uccnedo6anusn. yCTOWINBBIE PACIIPEICIICHUS U IIPOLIECCHI.

Ilenv pabomsr. MomenupoBaHWE U OILIGHKA IapaMETPOB YCTONYMBBIX
ciyqaitaeix BenuanH 1 GARCH(1,1) u CARCH(2,1) mporieccos.

Memoovt  uccneooeanusa.  METOObl  TEOPUM  BEPOATHOCTEW U
MaTeMaTUYECKOW CTATUCTUKH.

Pezynomamamu  pabomepr  SABIAIOTCA  NPOIPaMMHBIE  peanu3aliu
QITOPUTMOB  MOJICJIMPOBAHUSI, METOJOB OLEHKH [apaMeTpPOB YCTOWYUBBIX

ciydariabix BenwunH 1 GARCH(1,1), GARCH(2,1), Power-GARCH (SGARCH)
IIPOIIECCOB, MOCTPOCHHBIX HA OCHOBE CMOJICIIMPOBAHHBIX U PEAbHBIX JTAHHBIX.

Oobnacmolo npumenenusn SBIACTCS CTAaTUCTUYECKUN aHAIU3 BPEMEHHBIX
PAIOB.



ABSTRACT
Graduate work, 51 pages, 19 figures, 13 tables, 7 sources, 2 applications.
Key words: SEQUENTIAL TEST, WALD TEST, FIRST TYPE ERROR,
SECOND TYPE ERROR, SIMULATION, THRESHOLDS, AVERAGE
NUMBER OF OBSERVATIONS.
Object of study: sequential test, first and second type errors.
Subject of study: sequential test.

Objective : analysis of sequential test performance.

Methods of research: methods of probability theory, mathematical statistics
and insurance mathematics.

Result: are consistent tests.

The field of application applied statistics are modified task sequential test
with varying thresholds: sequential test performance evaluation.



