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Pegepar

Maructepckas nucceprauus, 46 ctpanuna, 21 pucyHok, 20 ucrounukos, 40
bopmyiL.

CTATUCTUYECKAS TTPOBEPKA THIIOTE3, ITOCJIEJIOBATEJILHBIN
TECT, BEPOATHOCTU OILIMBOK, PACIIPEJEJEHUE BEPOATHOCTHU,
BPEMEHHEBIE P /IbI.

Obvekm uccrnedoganuss — aITOPUTMBI TIOCIIEOBATEIBHOTO aHaIM3a JUIs
MPOBEPKH TUIOTE3 U UX MOJIU(PUKAIIUY.

Llenv pabomer — pa3paboTKa aJIrOPUTMOB IS MOCIEIOBATEIHLHOTO aHalu3a
BPEMEHHBIX PSAJIOB MPOrpaMMHas peaau3alus alrOPUTMOB.

Memoowl uccnedosanus — WU3ydeHUE JIUTEPATYphl MO TeMe pabOThl, METOJbI
TEOPUU BEPOSATHOCTEN, CTATUCTUKHA U KOMIIBIOTEPHOTO MOAEIUPOBAHUS.

Pesynomam — Habop Y3 HECKOJBKUX  alTOPUTMOB  PEATU3YIONIUX
MOCJIEAOBATEIbHYIO TPOBEPKY pACIHpENEICHUsS BPEMEHHBIX pAnoB. llocTpoeHsl
MOAU(PUKAIIMKA aJTOPUTMOB JIsl pabOThl U BHIOPOCAMU M MCKAXEHUSMU B JAHHBIX.
[IpoBenen aHanM3 CKOPOCTH pabOTHl aJrOpUTMa B 3aBUCUMOCTH OT 3aJ[aHHBIM
BEPOSITHOCTEH  OIMIMOOK. JIOMOJIHUTENBHO —CO3/1aHa NporpaMMa Ha  SI3bIKE
Mathematica /s mpoBEepKH MPOCTHIX THIOTE3 C UCIMOJIb30BAaHUEM pa3paOOTaHHBIX
aJIrOPUTMOB.

Obnracmev npumeHeHusi — MaTeMaTHYECKOE MOJCIMPOBAHUE B HSKOHOMHUKE,
dbuHaHCax U APYTrUX 00JACTSIX.



Abstract

Master’s thesis, 46 pages, 21 pictures, 20 references, 40 formulas.

STATISTICAL HYPOTHESIS CHECKING, SEQUENTIAL TESTING,
ALGORITHMS, PROBABILITIES OF ERRORS, PROBABILITY
DISTRIBUTION, TIME SERIES.

Object of research — sequential analysis algorithms for hypothesis checking
and their modifications.

Research goal — development of parallel algorithms for sequential analysis of
time series; software implementation of the algorithms.

Research methods — study of literature on the topic of work, methods of
probability theory, statistics and computational experiment.

Result — several algorithms, developed for sequenial checking the probability
distribution of time series. Also developed modification os algorithms to working
with outliers and distortions in dataset. Analyzed duration of computations depending
on error probabilities. Additionally, a Wolfram Mathematica program based on the
developed algorithms has been created.

Application field — numerical modeling at economics, finances and other areas.



