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Pedepar

Marucrepckas quccepranusi, 51 crpanuna, 50 pucynkos, 11 ncTouyHUKOB

[TOCJIEJTOBATEJIbHBIM TECT, NCKAXEHNA, BbIBPOCHI,
BEPOATHOCTM  OIIMBOK, CPEJHEE YHCJIO  HABJIIOJEHNH,
POBACTHOCTb.

Obvexkm uccnedo8anuss — CTATUCTUYECKHE TIOCICAOBATEIbHBIE TECThI TPHU
HAJIMYUHN UCKKCHUN B HAOIOICHUSIX.

Llenv pabomvr — wmomuduKanus TOCIEAOBATEIBHBIX TECTOB W aHAJIN3
3¢ (HEKTUBHOCTH C LIETHIO TIOBBIIIICHHUSI POOACTHOCTH K UCKAKCHUSIM.

Memoovl uccredosanusi — METONbI TEOPUU BEPOSITHOCTEH, CTATHUCTUKH W
KOMIIBIOTEPHOT'O MOJICITUPOBAHUSI.

Pezynomam — moauduiimpoBaHHbIe TOCIEI0BATEILHBIC TECThI U BBISIBJICHHBIC
3aKOHOMEPHOCTH 110 aHAJIM3Y POOACTHOCTH K UCKAKEHUSM.

Obnacmv  npumeHeHuss — aHAIU3 DJIEMEHTOB PBIHOYHOM SKOHOMUKH,
(YHAHCOBBIN MEHEKMEHT, TPOTHO3UPOBAHUE.



Abstract

Master’s thesis, 51 pages, 50 pictures, 11 references.

SEQUENTIAL TEST, DISTORTION, OUTLIERS, ERROR
PROBABILITIES, AVERAGE NUMBER OF OBSERVATIONS, ROBUSTNESS.

Object of research — statistical sequential tests under distortions in observations.

Research goal — modification of sequential tests and analysis of efficiency in
order to increase robustness w.r.t. distortions.

Research methods — methods of probability theory, statistics and computer
modeling.

Result — modified sequential tests and revealed regularities in the analysis of
robustness to distortions.

Application field — market economy researches, financial management,
forecasting.



