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Abstract: In the thesis we focus on sequential monitoring procedures. We extend some

known results towards more robust methods. The robustness of the procedures with
respect to outliers and heavy-tailed observations is introduced via use of M-estimation
instead of classical least squares estimation. Another extension is towards dependent
and multivariate data. It is assumed that the observations are weakly dependent, more
specifically they fulfil strong mixing condition.

For several models, the appropriate test statistics are proposed and their asymptotic
properties are studied both under the null hypothesis of no change as well as under the
alternatives, in order to derive proper critical values and show consistency of the tests. We
also introduce retrospective change-point procedures, that allow one to verify in a robust
way the stability of the historical data, which is needed for the sequential monitoring.

Finite sample properties of the tests need to be also examined. This is done in a simulation
study and by application on some real data in the capital asset pricing model.
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