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Pegepar
Jumiomuas pabota, 42 ctpanuiia, 3 Tabiuibl, 25 pucyHKoB, | mpuUioKeHHE.

KrroueBbie CJIOBa: I'NITIOTE3A, CTATUCTUYECKUN TECT,
HOPMAJIBHOE  PACIIPEJAEJIEHUE, TPEH/I, BPEMEHHOM P,
OTHOIWIEHHUE ITPABJOIIOAOBH A, OILIMBKA ITEPBOI'O POIA, OILIMNBKA
BTOPOI'O PO/JA.

Obvexm uccredoanus — CiydailHble BEIWYUHBI, CIy4YalHbIE BEJIMYMHBI W3

HOPMAJIBHOTO paCHpCACIICHNA, HCCTAIMOHAPHBIC BPECMCHHBIC PAJIBI.

Llenv pabomsi — TOCTpPOEHHE NOCIEAOBATENBHOIO CTATUCTHYECKOIO TeCTa
noBepku runore3 Hy u H; O HecTauMOHApHBIX BPEMEHHBIX psAgax (TPEHIOB),
KOTOPBIN CIIOCOOEH CreHEpHpOBaTh HAOMIOAEHUS U3 HOPMAIBHOTO PACTIPEACICHUS U
pa3ianyaTh TUIOTE3bl MO MOCTPOECHHBIM HAOJIOJAEHUSM, OLIEHMBAHUE BEPOSITHOCTH
OLIMOOK TMEPBOIO W BTOPOrO pOJA, OLIEHWBAHHWE CPEAHEr0 Yucia HaOIIOACHMMH,
CpPaBHEHUE CPEIHErO Ynciia HAOMI0IEHUI PHU MPOBEPKE MPOCTHIX U «BKIHOYAIOLIUX)

HX CJIOKHBIC TUIIOTC3bI JJII OJHUX U TCX KC TPCHIAOB.

B  xome  paboTbl  OmUCHIBAaeTCS  MOCTPOCHHE  IOCIIEIOBATEIBLHOTO
CTaTUCTUYECKOTO TECTA MPOBEPKU runorte3 Hy u H; 0 HeCTaMOHAPHBIX BPEMEHHBIX
psAlax, CPaBHUBAIOTCS PE3YyJIbTaThl JKCIIEPUMEHTOB HAa OCHOBAaHUU I1OJYyYECHHBIX

TaOJIHI] U TPAPUUECKUX PUCYHKOB.

Pe3ynbTaTtomM SBISIOTCS aHAIM3 MOCJIEAOBATENIBHBIX CTAaTUCTUYECKHUX TECTOB
MIPOBEPKU TUIIOTE3 O apaMeTpax HECTAIIMOHAPHBIX BPEMEHHBIX PSIOB.
O6nacTe TNpUMEHEHUST — O00JIACTh JIKOHOMHUKH, MEIUIIMHA, METEOPOJIOTHS,

JleMOFpa(l)I/I‘ICCKI/IC U 3IMUACEMHUOJIOTNYCCKHUE JaHHBIC.



Pa¢gepar
Heimmomnas padota, 42 ctaponki, 3 Tabmiiel, 25 MamroHKay, 1 mpbIKiIagaHHe.

Krmouassist cioesl; [IIIOTD3A, CTATBICTBIYHBI TOCT, HAPMAJILHAE
PABMEPKABAHHE, TPDHJ, YACOBAM  IIDPAT, CTAVJIEHHE
MIPAVIATIAIABEHCTBA, TIAMBUIKA TIEPIIATA POJIY, ITAMbBUIKA
JIPYTOT'A POJTY.

Ab'exm Oacneoasanns— BBITAAKOBBISL BEIIYBbIHI, BBITAAKOBBISI BEIIYBIHI 3

HapMaJibHara pasmMmCpKaBaHHA, HCCTAUbLAHAPHBIA YaCOBbBIA mapari.

Mbsma pabomwr — mnabynoBa HacisJOoyHara CTaThICThIYHAra TACTY MaBEPKI
rinom3 H, 1 H; a0 HecTalbIIHAPHBIX YacOBBIX LIdparax (Tp3aHIAAY), K1 370JbHBI
3reHepaBallb Ha3lpaHHS 3 HapMallbHAara pa3MepkaBaHHS 1 aJpO3HIBallb TIMOTI3BI Ma
naOyaaBaHbIM Ha3lpaHHSX, allPHbBAHHE BEparoJHacIll MMaMbUIaK Iepliara 1 Apyrora
POy, AallPHbBAHHE CSpAIAHSAra JIKYy Ha3lpaHHAY, MapayHaHHE CApIAHATa JIKY
HazipaHHAY NPl TMpaBeplibl MPOCTHIX 1 «YKIIOYAIOLb» 1X CKIAAaHBIS TIMOTAI3bI IS

aJHBIX 1 THIX JKa TPIHJAY.

VY xox3e paloThl amicBaelia mady/ioBa macisijjoyHara CTaThICThblYHAra TACTY
npaBepki Tino133 Hy 1 H; ab HecTalbITHapHBIX YaCOBBIX IIdparax, rnapayHoyBaroiia
BBIHIKI 9KCTIEPBIMEHTAY Ha MMaJICTaBe aTphIMAHBIX TAOIIIl 1 Tpa)iuHBIX MATIOHKAY .

BoiHikam 3'syisiionua aHaii3 NaciasAOYHBIX CTaTBICTBIYHBIX TACTAy MpaBepKl
rinoTH3 ad mapaMeTpax HEeCTallbITHAPHBIX YaCOBBIX LIdparay.

Bobnacup mnpbeIMSHEHHS— BOOJACIb SKaHOMIKI, MEJBIIIbIHA, METapaloris,

nmeMarpadiIvHbIs 1 MM IPMISIarIHbIS 1a13SHBIS



Abstract
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The object of the study is random variables, random variables from the normal

distribution, non-stationary time series.

The purpose of the work to build a consistent statistical test for verifying
hypotheses H, and H; about non-stationary time series (trends), which is able to
generate observations from a normal distribution and distinguish hypotheses from the
constructed observations, estimate the probability of errors of the first and second
kind, estimate the average number of observations, compare the average number of
observations when checking simple and "including” their complex hypotheses for the
same trends

During the work, describes the construction of a sequential statistical test for
testing the hypotheses H, and H, about non-stationary time series, and compares the
results of experiments based on the obtained tables and graphical figures.

The result is an analysis of successive statistical tests to test hypotheses about

the parameters of non-stationary time series.

Areas of application — economics, medicine, meteorology, demographic and

epidemiological data.



