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Ob6vexkmom ucciedoganus sIBIAETCA NOCTPOECHUE CTATUCTUYECKUX
KPUTEPUEB TPOBEPKHU TUIIOTE3 O HATMIUU CKaYKOOOPa3HBIX U3MECHEHUM
CBOMCTB CTaTUCTUYECKUX TAHHBIX.

HeJlbIO pa6ombz ABIACTCA UCCIICAOBAHHUC BO3MOKHOCTEH IIPUMCHCHHA
TCCTOB, OCHOBAHHBIX Ha BeﬁBHCT-aHaHHSG, K CTaTUCTHUYCCKHUM JaHHBIM AJIA
HaXO0XACHHNA MOMCHTA MU3MCHCHUA CBOﬁCTB, B CJIy4ac €ro CymcCTBOBaHU:A.

B x00e uccneoosanus 6p111 pacCMOTPEHBI BO3MOXKHOCTH MPUMEHECHUS
BEWBJIET-aHATN3a JJISI TOCTPOCHHS CTATUCTHYECKUX KPUTEPUEB MPOBEPKHU
TUINIOTE3 O HAIMYWUU U3MEHEHHUS CBOIMCTB CTaTUCTUUYECKUX JaHHBIX. [IpoBeneH
CpPaBHHTENBHBIN aHAJU3 TPEX TECTOB HA OCHOBE MOJICIbHBIX JaHHBIX.
[IpoBeneHo AKCIEpUMEHTAIBHOE HCCIeA0BaHNE 3(PPEKTUBHOCTH ITUX TECTOB.



ABSTRACT

Graduate work, 33 p., tab. 2, images 7, sources 4.
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The object of research is to construct statistical criteria for testing hypotheses
about the existence of abrupt jumps in the properties of statistical data.

The aim of the research is to investigate the possibilities of applying tests
based on wavelet-analysis to statistical data for finding the property change-point,
in case of its existence.

In the course of the study, the possibilities of using wavelet analysis to
construct statistical criteria for testing hypotheses about the presence of jumps in the
properties of statistical data were examined. A comparative analysis of three tests
based on model data was carried out. An experimental study of the effectiveness of
these tests was carried out.



