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PODEPAT

Jermmomuas pabora: 47 craponak, 38 UmrocTpanbiid, 8 KpbIHill, 3 JagaTKi.

Kirouassisi  ciioBsl: PBIHAK KAIITOYHBIX ITAIIEP, PA3JIAJIKA,
IIBIPAEY-POBEPTC, CUSUM, YACABBISI IIDPATI, MAPKAVCKISI
JIAHIIVYTT, TPOH/I.

AOG'exT macneaaBaHHs: MACIHSAOYVHBIS CTATHICTBIYHBIS PAIIAIOUbIs MPABLIIBL.

Hp aIMCT  dacCJICdaBaHHA. HaCJIHI[OSJ/HBIH CTaTbICTBIYHbBIA S'/3Ba>KaHLISI

pammatousist npasisibl eipaeBa-Podeptca 1 CUSUM y BhIsSYIICHH] pa3niajki.

Mbra nplioMHai mpaibl: AacielaBaHHE MardsiMacied 1 3¢eKThIYHACI]
BBIKApBICTaHHS Y3BaxaHbix mpaipayp I[lsipaeBa-PoGeprca 1 CUSUM  nns
BBISIYJICHHSI pa3iajiki 1 MparHa3aBaHHs KIpYHKY TpaHJa Ha (iHAaHCABBIX PBHIHKAaX 3

nanamorait Mapkayckix JaHIyroy.

Mertanbl nacienaBaHHs: MeETaJbl MaTAMaThblUHAM CTATBICTBIKI 1 TIOPHI
IMaBepHacIsIy, MaTdMaThlyHara aHajidy, KaMIl'loTapHara MaJpJsBaHHA 1

IparpaMaBaHHS.

BriHiKI mpanbl: mpagdMaHcTpaBaHa A()EKTHIYHACIH Y3BaXKaHbIX MPAIdIyp
JUISL  BBISIYJICHHS MOMAaHTAy pasiajki; pdiajizaBaHbl MeETaJl IparHa3aBaHHS

HACTyMHara pyxy L3H 3 janamorail Mapkayckix MaTpbll epaxoaay.

BobGnacup  yXbIBaHHS:  (piHAHCABbl  aHaJi3, KipaBaHHE  PhI3bIKaMI,
ayTamaTbl3aBaHbIsl TaHAJEBBIS CICTAMBI, CICTAMbI PaHHSTA BBISYJIECHHS 3MEHay y

qJacCaBbIX HIdparax.



ABSTRACT

Degree work: 47 pages, 38 illustrations, 8 references, 3 applications.

Keywords: SECURITIES MARKET, DISRUPTION, SHIRAEV-
ROBERTS, CUSUM, TIME SERIES, MARKOV CHAINS, TREND.

Object of research: sequential statistical decision rules.

Subject of research: weighted Shiryaev—Roberts and CUSUM procedures for

change-point detection.

The purpose of the thesis: to study the applicability and efficiency of
weighted Shiryaev—Roberts and CUSUM procedures for detecting changes and

forecasting trends in financial markets.

Methods: methods of mathematical statistics, probability theory,

mathematical analysis, computer modeling, and programming.

Results: demonstrated the effectiveness of weighted procedures for detecting
moments of discord; implemented a method for predicting the next price

movement using Markov transition matrices.

The area of application: financial analytics, risk management, automated

trading systems, early-warning systems for changes in time series.



