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Pegepar

Marwuctepckas aquccepranusi, 47 cTpaHull, 7 pUCYHKOB, 9 Ta0nuil, 12 HCTOYHUKOB.

TTOCJIEJJOBATEJIbHBIN CTATUCTUYECKUU AHAJIN3, BAJIBJJOBCKHM TECT,
I[TPOBEPKA CJIOXHBIX THUIIOTE3, POBACTHOCTBH, BEKTOPHBLIE LIEIIM MAPKOBA
BBICIIUX ITOPAAKOB.

Obvexkm uccnedoéanus — TIOCIENOBATEIIbHBIE TECThl IMPOBEPKU CIOMKHBIX
TUIIOTES.

Llenv pabomsi — TOCTPOUTH TOCIEIOBATEIIbHBIE TECThl MPOBEPKH CIOKHBIX
TUIOTE3, TMPEMJIOKUTh CHOCOOBI TMOBBIMIEHUS MX POOACTHOCTH, HAWTH HX
XApAKTEPUCTUKH.

Memoowsl uccnedosanus — METOIIbI TEOPUHN BEPOSITHOCTEH M MaTeMaTH4eCKOU
CTaTUCTUKH, YUCIICHHBIEC SKCIIEPUMEHTHI.

Pezynemamor  pabomvr  — moCTpoeH poOaCTHBI  TOCIEN0BaTEIbHBIN
CTaTUCTUYECKUN TECT IIPOBEPKU CIOKHOM THIIOTE3bI O MapaMeTpax BEKTOPHOU LIETH
MapKOBa BBICLIETO MOpsaKa. HalleHbl ero XapakTepUCTUKH, CIEJIaHbl BBIBOABI O
IIPUMEHUMOCTH €r0 IPAKTUKE.

Obnacme npumereHuss — CTaTUCTUYCCKUM aHANIN3 IaHHBIX.



Abstract

Master thesis, 47 pages, 7 figures, 9 tables, 12 references.

SEQUENTIAL ANALYZIS, SEQUENTIAL PROBABILITY RATIO TEST,
SEQUENTIAL TESTING OF COMPOSITE HYPOTHESES, ROBUSTNESS,
VECTOR HIGHER-ORDER MARKOV CHAINS.

Sequential statistical analysis is a relatively young, promising and rapidly
developing area of mathematical statistics. The problem of constructing sequential
tests, analysis of their performance and increase robustness are relevant and have a
scientific value.

Object of research — sequential tests for composite hypotheses.

Purpose — to build sequential tests for composite hypotheses, to suggest ways to
improve their robustness and to find their characteristics.

Research methods — methods of probability theory and mathematical statistics,
numerical experiments.

The results — we built a robust sequential statistical tests for complex hypotheses
about vector higher-order markov chain parameters. We found their characteristics and
draw conclusions on the applicability of them in practice.

Scope of the work — statistical analysis of data.



