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PE®EPAT

Junnomuas padora: 39 c., 23 puc., 9 HCTOUHHUKOB, 4 TIPUIIOKEHUS.

KaroueBbre caoBa: I[TOCJIEJJOBATEJIBHBII CTATUCTUYECKUI
AHAJIN3, BPEMEHHOM PSJ, BPEMEHHOW PSJJ C TPEHJOM,
[TOCJIEJIOBATEJIbHBIM KPUTEPUM OTHOIUEHMS BEPOSITHOCTEN
BAJIBJIA.

O0beKT HCcCIeN0BAHUA: BPEMEHHBIE PSABI.

IIpexmMer wHCCAeTOBAHUA: TOCJIEIOBATEIbHBIA CTAaTUCTUYECKUN aHAIU3
BPEMEHHBIX PSAJIOB C TPEHIAMM.

eap padoTBI: MOCTPOUTH MOCHEAOBATEIBHBIM CTATUCTUYECKAM TECT IS
VICCJIEIOBAHUS BPEMEHHBIX PsIOB C Pa3JIMYHBIMU TPEHIAMMU.

METOIH)I HCCJICeA0BAaHUA: TeOpeTH‘IeCKI/Iﬁ aHaJIn3, MOACIIMPOBAHUC,
YUCJICHHBIC OKCIICPUMCHTBI, dHAJIN3 3(1)(1)€KTI/IBHOCTI/I, CpaBHHTeJIBHBII;’I aHaJIn3.

Pe3yabrar: pa3paboTaH MOCHEIOBATEIbHBIM CTAaTUCTUYECKUN TECT JUIs
BPEMEHHBIX PSAIOB C PA3IMYHBIMU TPEHJIAMHU, TIPOBEJCH aHan3 ero 3(pPeKTuBHOCTH
U UCCIIEA0BAHBI 3aBUCUMOCTH BEPOSTHOCTEN OIMIMOOK M CPETHErO YK CIia HAOIIOAEHU I
OT IapaMeTpPOB TeCTa.

O0sacTh MpUMMeHEHUs: aHAJIM3 BPEMEHHBIX PAJIOB B Pa3IMYHBIX OONACTIX,
TaKUX KaK SKOHOMMKA, MEJUIIMHA, UHXXEHEPUS U IpyTue, Iie TpeOyeTcs BbIIBICHUE U
aHaJIU3 TPEHIOB C MMOMOIIBIO MMOCIEA0BATENBHBIX CTATUCTUYECKUX METOOB.



ABSTRACT
Degree paper: 39 pages, 23 drawings, 9 sources, 4 annexes.

Key words: SEQUENTIAL STATISTICAL ANALYSIS, TIME SERIES, TIME
SERIES WITH TREND, SEQUENTIAL WALD'S LIKELIHOOD RATIO TEST.

Object of research: time series.
Subject of research: sequential statistical analysis of time series with trends.

Purpose of the work: to construct a sequential statistical test for investigating
time series with various trends.

Research methods: theoretical analysis, modeling, numerical experiments,
efficiency analysis, comparative analysis.

Result: developed a sequential statistical test for time series with various trends,
conducted an analysis of its efficiency, and investigated the dependencies of error
probabilities and the average number of observations on test parameters.

Application area: analysis of time series in various fields such as economics,
medicine, engineering, and others, where the detection and analysis of trends are
required using sequential statistical methods.



