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PEDEPAT

Juninomuas padora, 31c., 2 puc., 4 Tabi., 12 HCTOUHUKOB.

KmroueBbie caoBa: [1IOCJIEJJOBATEJIBHBII CTATUCTUYECKUN
KPUTEPUW(TECT), TUIIOTE3A, LIEITb MAPKOBA, BEKTOP HAYAJIbHBIX
BEPOSITHOCTEN, MATPULIA OJTHOILIIATOBBIX IIEPEXO/IOB.

O0bexT HCCJICIOBAHMSA IIOCJIEIOBATEIIbHBIC CTaTUCTUYECKUE
KpUTEPUU(TECTHI).

Heas  padoTbl: NOCTPOUTH  MOCIEAOBATEIBHBIA  CTATUCTUYECKUU
KJIACCUYECKAM KPUTEPHUM U1 IPOBEPKU TMIIOTE3 O MapaMeTpax nenerd Mapkosa u
IIPOBECTU aHAJIU3 €r0 XapaKTEPUCTHUK.

MeToaa uccae0BaHUsA: METOIBI TEOPUHU BEPOATHOCTEW U MAaTEMATHYECKON
CTATUCTUKH, BEIYUCIUTEIBHBIN YKCIIEPUMEHT.

Pe3yabTaTamMu SBISIOTCS MOJYYEHHBIE OLIEHKH XapaKTEPUCTUK KPUTEPUS U
pe3yJIbTaThl CPABHEHUS C KIIACCUYECKUM TECTOM.

O0/1acTHI0 NPUMEHEHHUS SBIISIETCS KOHTPOJIb KaUeCTBA.



ABSTRACT

Graduate work, 31pages., 2 figures., 4 tables., 12 sources.

Key words: SEQUENTIAL STATISTICAL CRITERIA(TEST),
HYPOTHESIS, MARKOV CHAIN, VECTOR OF INITIAL PROBABILITIES,
ONE-STEP TRANSITION MATRIX.

Object of study: sequential statistical criteria(tests).

Objective: build sequential statistical classical criteria for testing hypotheses
about parameters of Markov chain and analyze of it's characteristics.

Methods of research: theory of probability and mathematical statistics
methods, computer experiment.

Results are estimates of characteristics of criteria and results of comparison
with classical criteria.

The field of application is quality control.



