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KmoueBsle  cmoa:  IIOCJIEJJOBATEJIBHBII AHAJIM3  BAJIBJIA,
PACIIPEAEJIEHUE ITYACCOHA, 3ACOPEHNA, HEIIb MAPKOBA,ITPOBEPKA
I'UITOTE3, WOLFRAM MATHEMATICA, WOLFRAM LANGUAGE, KPUTEPUIA
OTHOIIEHM BEPOSITHOCTEM.

Obvexm uccnedosarus — MOCIEN0BATEIbHBIN CTATUCTUYSCKUN aHaIn3 Banpa.

Llenv pabomer — peanuzanus NPOrPaMMHOIO PEIICHUS MOCIEI0BATEIBHOTO
KpUTEpHUsI OTHOIIEHUN BEPOSATHOCTEU ISl MPOBEPKU TUNOTE3bl H OTHOCUTENbHO H,
KOTOpPO€ TaKXe€ TeHEpUpyeT HAOIIOJEHUS Xq,Xo,.. , UMEIOIIUE pacIpeeecHue
[Tyaccona ¢ mioTHOCTBIO P(X, 8), OlLIECHUBAET BEPOSITHOCTh OMIMOKHU TIEPBOTO poja U
cpenHee uyucio HabmoneHuil. OleHKa BIMSHUS ,,3aCOPEHUN’ HaA OlLIEHUBAcMbIC

napameTpbl. PaccMoTpeHre pa3nmudHbIX ClIOCOOO0B reéHepUPOBaHUS HAOIIOICHU.

B xome paboThl paccMaTpuBarOTCS pPa3iMYHbIE BapUaHThl TEHEPUPOBAHUS
HAOJIIOICHUI. TpU 3aJaHHOM 3HAYCHUW TapaMmeTpa, NpH  OJHOPOAHBIX H
HEOJHOPOJIHBIX 3aCOPEHMSIX, CIydail, KOT/la TeHepupyeMble HAOIIOJCHUS SIBISIOTCS
COCTOSIHUSIMM Llenu MapkoBa. [Ipou3BOauTCs CpaBHUTENBHBIN aHAIU3 PE3YJIbTATOB

BBIYUCIIUTCIIBHOT'O SKCIICPUMCHTA.

PesynbTaToM SBISIFOTCS OLIEHKAa BEPOATHOCTH OIIMOKM TEPBOTO POJaA,
YCTAHOBJIEHUE 3aBUCUMOCTH 3TOM BEPOSITHOCTH OT PA3JIMUHBIX [TAPAMETPOB 3a1aUH.
OO6macTpi0 IPUMEHEHUS, HAIPUMED, SBIISIOTCS MEAUITUHCKUE UCCIEAOBAHUS U

KIIMHUYCCKUE UCITbITaHUA.



Abstract

Diploma work, 30 pages, 13 tables, 5 drawings, 6 sources, 6 annex.

Key words: WALD SEQUENTIAL ANALYSIS, POISSON DISTRIBUTION,
CLOGGING, MARKOV CHAIN, HYPOTHESIS CHECK, WOLFRAM
MATHEMATICA, WOLFRAM LANGUAGE, PROBABILITY CRITERION.

The object of the study is Wald's sequential statistical analysis.

The purpose of the work is implementation of the software solution of the
sequential criterion of probability ratios for testing the hypothesis H, relative to H,,
which also generates observations x4, x,, ... having a Poisson distribution with density
p(x,0), estimates the probability of a type | error and the average number of
observations. Assessment of the influence of "clogging” on the estimated parameters.

Considering different ways to generate observations.

In the course of the work, various options for generating observations are
considered: for a given value of the parameter, for homogeneous and inhomogeneous
blockages, the case when the generated observations are states of the Markov chain. A

comparative analysis of the results of the computational experiment is carried out.

The result is an estimate of the probability of an error of the first kind, the
establishment of the dependence of this probability on various parameters of the

problem.

Areas of application include, for example, medical research and clinical trials.



