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AHHOTALIMS

JunomHuas paodorta, 20 c., 11 puc., 10 uCTOUYHUKOB.
KnroueBbie ciioBa: HECTalMOHAPHBIA BPEMEHHOW DS, TPEHAOBAas MOJIEIb,
peanu3anus, pemaromnee NpaBuiIo, PUCK.

Obvexm uccnedosanuss — CTAaTUCTHUECKOE COOTHECEHHE (PUHAHCOBBIX
BPEMEHHBIX PSJIOB.

Llenv pabomer — IlocTpouTh pemiarImee NPABWIO. BBUUCIUTE Mepy
3G ()EKTUBHOCTH  TPUHUMACMBIX  pemeHud. [IpoBeCTH  BBIYMCIUTEIBHBIN
OKCMEPUMEHT,  TO3BOJSIONIMM  AMIOUPUYECKH  OHEHUTh  3(P(HEKTHUBHOCTH
IIPUHAMAEMBIX PEILICHUM.

3a BpeMs paOOoThl ObUIH PEILICHBI CIAEAYIONIUE 3a/1a4UH

— W3y4YCHBI BO3MOKHOCTH MPAKTUUYECKOTO MPUMEHEHHSI MOJICITH BPEMEHHBIX
PSAZIOB C TPEHJIOM B OPTOTOHAJIBHOM 0a3uce;

— MOCTPOCHO peIIarolee MPaBUIIO JJIsl OTHECEHUS peain3aluii K 3aJaHHbIM
TpeH/1aM;

— orneHeHa Mepa 3G(HEKTUBHOCTH MPUHUMAEMBIX PEIICHUH;

— TIOCTaBIICH OJKCIIEPUMEHT, I TECTUPOBAHUS MOJEIH Ha PEaTbHBIX
JTaHHBIX.

[Io cBoeMy cojaepKaTeIbHOMY CMBICTY JaHHas 3ajada BCTpedYaercs,
HaIpuMep, B SKOHOMHUKE, KOTJja HEOOXOIMMO OTPEEIUTh, K KAKOMY U3BECTHOMY
CTATUCTUYECKOMY THUITY OJIMKE HCClIeTyeMblil (PUHAHCOBBINA PHIHOK (IO MIOBEICHUIO
IICHBI).



ABSTRACT

Thesis, 20 p. 11 pic., 10 sources.
Keywords: non-stationary time series, trend model, implementation, decision
rule, risk.

Object of research — statistical assignment of realizations of non-stationary
time series.

Purpose of research — Develop a decision rule. Calculate the measure of the
effectiveness of decisions. Carry out a computational experiment that makes it
possible to empirically evaluate the effectiveness of decisions taken.

During the work following tasks were solved:

— the possibilities of practical application of the time series model with a
trend in the orthogonal basis are studied,;

— a decisive rule has been constructed for assigning realizations to specified
trends;

— a measure of the effectiveness of decisions taken;

— an experiment is put to test the model on real data.

In its meaningful sense, this problem occurs, for example, in the economy,
when it is necessary to determine to which known statistical type the financial
market in question is closer (on the behavior of price).



