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Pegepar
O0bém quniIoMHoi padorsl: 38 cTpaHull, 24 pucyHka, 7 UICTOYHUKOB.

KroueBble ciaoBa: [IOCJIEJOBATEJILHBI CTATUCTUYECKHWH TECT,
TECT BAJIbJIA, IIPOBEPKA ITPOCTBIX I'MITOTE3, YMCJIO HABJIFOJEHU,
OLLIMBKA TIEPBOI'O POJIA, OILLIMEKA BTOPOI'O POJIA, POBACTHOCTD
[IOCJIEJJOBATEJIbHBIX TECTOB.

O0BbeKT uccIeI0BaHUSI: IOCIICA0BATEIIbHbIN CTATUCTUYECKUI TECT, €r0
XapaKTepUCTUKU U METOJIbI pOOaCTU3AIUU.

He.]'ll) paﬁoTLI: IIOCTPOCHHUC N aHAJINU3 p06aCTHLIX IMOCJIICAOBATCIbHBIX
CTaTUCTUYCCKHX TCCTOB.

MCTOHLI IPOBCIACHUSA paﬁoTbI: MCTOAbI TCOPHUHU BCpOHTHOCTGﬁ 1 MaTE€MaTHYECKOU
CTaTUCTHUKMU.

ITosryyeHHbIe pe3yJbTaThl: IOCTPOEH POOACTHBIN MOCIIE10BATEIbHBIHI
CTaTUCTUYECKUI TECT MPOBEPKHU ITPOCTHIX TMIIOTE3 O PABEHCTBE MapaMeTpa
pacnpezeseHuss OJHOMY U3 ABYX 3HAYEHMMH, UCCIIEOBAHO IIOBEJICHUE TECTA IIPH
pPa3HbIX YPOBHSIX UCKaXEHUH, a TAKXKE MPU PA3HBIX COOTHOUIEHUSX TUITOTETHYECKUX
apamMeTpOB U MapaMeTPOB UCKAKEHUS.



Abstract

Volume of the graduate work: 38 pages, 24 illustrations, 7 sources.

Keywords: SEQUENTIAL STATISTICAL TEST, WALD TEST, CHECKING
SIMPLE HYPOTHESES, NUMBER OF OBSERVATIONS, FIRST TYPE ERROR,
SECOND TYPE ERROR, ROBUSTNESS OF SEQUENTIAL TEST.

Object of research: sequential statistical test, its characteristics and methods of
robustization.

Objective of research: construction and analysis of robust sequential statistical tests.
Methods of research: methods of probability theory and mathematical statistics.

The obtained results: a robust sequential statistical test was built for testing simple
hypotheses about the equality of the distribution parameter to one of two values, the
behavior of the test was researched at different levels of distortion, as well as at
different sets of hypothetical parameters and distortion parameters.



