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POOEPAT

Lvinaomman npaya: 23 craponki, 7 tabuiin, 20 pbicyHKay, 1 npbIKIajJaHHe, 3
KPBIHIIIBI

Karouasvia caosvr: ITACTIATOYHBI AHAJII3, METAZT MOHTR-KAPJIA,
CKAZK9HHI Y JTAHBIX, [IIMATMEPHAE HAPMAJIBHAE
PABMEPKABAHHE, PABACHACID ITACJISIIOVHATA TOCTA

Ab’exkm dacaedasanms: TACHAIOYHBI aHaI3 HapMaJbHa pa3MepKaBaHbIX
[IMATMEPHBIX JIAHBIX Ca& CKayK9HHsSIMI 1 0e3; pabacHbl TICT IS HapMaJjbHA
pasMepKaBaHbIX MIMAaTMEPHBIX JIAHBIX €A CKaXKIHHSIMI.

Memadv. dacaedasarmna: Kamir'iorapHae MaJdJsiBaHHE Ha3ipaHHAY, MeTa]l
Monts-Kapsa, nacasgoyubl Tct Basbma, csameiicTBa TdCTAy JJIs TABBITIHHS
pabacHacIli, BbIKapbICTAaHHE MOBHI R.

Buoinixi npayor: pabacHbl TACSIOYHBI TICT JIJIsi IIMaTMepHara HapMaJibHara
pasMepKaBaHHs.



PEDOEPAT

Hunaommas paboma: 23 crpanuipl, 7 Tabdsaui, 20 pucyHkos, 1 npuioxkenue, 3
HNCTOYHUKA

Kmouesuie caosa: IOCJTEIOBATEJILHBIN AHAJIN3, METOJ] MOHTE-
KAPJIO, NCKAZKEHUA B JAHHBIX, MHOI'OMEPHOE HOPMAJIBHOE
PACIIPEJIEJIEHUE, POBACTHOCTDB ITOCJIEJOBATEJIBHOI'O TECTA

Obsexm — uccaredo8anus: 0CJIe/IOBATE/ILHBI aHaJI3 HOPMaJIbHO
pacipe/ie/IEHHBIX MHOTOMEPHBIX JIAHHBIX 1 HCKayKeHUsIMU 1 0e3; pOOACTHBIN TecT
JI/IsT HOPMaJIbHO PACIIPEIEIEHHBIX MHOIOMEPHBIX JIAHHBIX ¢ NCKAZKEHUSIMU.

Memodvi uccaedosanus: KOMIBIOTEPHOE MOJAEINPOBaHIe HAOJIIOIeHNIT, METO/
Momnre-Kap.io, nocienoBarebubiii TecT Bajibia, cemMeiicTBO T€CTOB [1Jisl TOBIIIEHIS
pPOOACTHOCTH, UCIIOJIb30BaHNEe 3bIKa R.

Pesyasvmamuv,  pabomoi:  pobAaCTHBI — OCAEIOBATEIBHBIN — TECT  JijIsd
MHOTOMEPHOI'0 HOPMAJILHOI'O PACIIPE/ICTICHUS.



ABSTRACT

Graduate work: 23 pages, 7 tables, 20 pictures, 1 appendix, 3 sources

Keywords: SEQUENTIAL ANALYSIS, MONTE-CARLO METHOD,
DISTORTED DATA, MULTIVARIATE GAUSSIAN DISTRIBUTION, ROBUST
SEQUENTIAL TEST

Object of study: sequential analysis of normally distributed multivariate data
with and without distortion; robust test for normally distributed multivariate data
with distortions.

Research methods: computer simulation of observations, Monte-Carlo method,
sequential Wald test, family of robust tests, R language.

Result of work: robust sequential test for multivariate Gaussian distribution.



