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PEDEPAT

Junnomnan padooma, 47 crpanun, 12 pucyHKOB, 6 HCTOYHUKOB, S
IIPUIIOKEHUM.

Knrueevie cnoea: BPEMEHHBIE PSAJIbl, MOMEHTbBI PA3JIAJIKMH,
MO/EJIb ABTOPEI'PECCHN, MOJEJIMPOBAHUE
I[TOCJIEJOBATEJIBHOCTH, AITOCTEPHUOPHBIE AJII'OPUTMBI,
I[TOCJIEJOBATEJIBHE AJI'OPUTMBI.

Oovexkm uccneooganus: BpEMEHHbBIE PSJIbL.

Ilpeomem uccnedosanusa: HaXOXKJCHHUE MOMEHTOB pa3iaJKd BPEMEHHBIX
PAIOB.

Ilenv pabomwi: pazpaboTka IPOrpaMM JJi HAXOXKJIECHHUS MOMEHTOB pa3JiaJiKu
BPEMEHHBIX PSJIOB, UCIIOB3YS MMOCIE0BATEIbHbBIC U alIOCTEPUOPHBIC AITOPUTMBI.

Memoowt uccnedosanua: METOAbl TEOPUU BEPOSITHOCTEN U MaTEMATUYECKOM
CTaTUCTUKH, METO/Ibl MOJICIMPOBAHUS BPEMEHHBIX PSIOB.

Pe3yﬂbmam: IMPHUIIOKCHUA C aHaJIM30M BXOAAIIWX JaHHBIX, IMOCTPOCHHEM
Fpa(l)I/IKOB C OTMCUYCHHBIMM Ha HEM MOMCHTaAMM pas3jiakKu HWINn Yy4daCTKaMHu C
OAUMHAKOBBIMHU MATCMATHYCCKUM OXHUIAAHUCM HUJIN I[HCHGpCPICfI.

Obaacmoio npumenenusn SBJEICTCA IMPOTHO3UPOBAHUC W aHAJIMW3 ITOBCACHMUA
BPEMCHHOT'O psAda Ha OCHOBC YiKC CO6paHHBIX JaHHBbIX, 0o HaHHbIX, ITIOJIYHYAaCMBbIX B

pexXUME peaTbHOIO BPEMEHHU.



ABSTRACT

Graduate work, 47 pages, 12 figures, 6 sources, 5 applications.

Key words: TIME SERIES, CHANGEPOINT, AUTOREGRESSIVE MODEL,
SEQUENCE SIMULATION, APOSTERIOR ALGORITHMS, SEQUENTIAL
ALGORITHMS.

Object of study: time series.
Subject of study: changepoint detection/

Objective: programs development to find the moments of the changepoint of
time series, using sequential and a aposterior algorithms.

Methods of research: methods of probability theory and mathematical
statistics, methods of modeling time series.

Result: applications with the analysis of incoming data, the construction of
graphs with the changepoints noted on it, or sections with the same mathematical
expectation or variance.

The field of application is the prediction and analysis of the behavior of the
time series based on already collected data.



