MHUHUCTEPCTBO OBPA3OBAHUSA PECIIYBJIUKU BEJIAPYCb
BEJOPYCCKUU rOCYJAPCTBEHHbLIA YHUBEPCUTET
MEXAHUKO-MATEMATHYECKHUN ®AKYJIBTET
Kadeapa pyHKIMOHAIBLHOI0 AHAJIU3A U AHAJIMTHYECKOH IKOHOMUKH

Canyra
Sra HukosaeBHa

CTATUCTUYECKHWHA AHAJIN3 OJJTHOPOJJHOCTH

AHHOTaIMs K TUILUIOMHOMN paboTe

Hay4unb1il pyKOBOIUTENB:
JOTIEHT, KaHAUAAT Pu3.-MaT.
Hayk Cramrynenok C.IL

JlonyIiena K 3amure

« _» 2023 r.

3aB. kadenpoii PyHKIIMOHATEHOTO aHATN3a

Y aHAJIMTUYECKON SKOHOMUKH

TOKTOp (u3.-Mat. HayK, mpodeccop A.B. Jlebenen

Mumnck, 2023



PE®EPAT

B nunnomuoii padore 46 cTpaHuIl U 8 UCTOUHUKOB.

CTATUCTHYECKAS  T'MIOTE3A, T'MIIOTE3A  OJHOPOJHOCTH,
KPUTEPUU MAHHA — YUTHH, KPUTEPMM OAHOPOJHOCTH CMHPHOBA,
KPUTEPUU OJHOPOJHOCTU XN-KBAJIPAT.

Lenpto numaomMHOM paOOThl SABISIOCH M3YYEHHE W NMPAKTUYECKOE NMPUMEHEHHE
CTATHCTUYECKUX KPUTEPHEB IS MPOBEPKU TUIOTE3bI oHOpoaHoCTH Hy: Fi(x) = -+ =
Fi(x). B pamkax paGoThl W3y4alOTCs CTATUCTUYECKHE KPUTEPUH: KpUTepuii MaHHa —
YutHu, kputepuil ogHOpoaHOCTH CMHPHOBA, KPUTEPUN OJHOPOJHOCTH XH-KBaJpar.
PaccMoTpeHbl NpakTUYECKUE MPUMEPHI I KAKJIOr0 KpUTEpHUs. A TaKkKe C NMOMOIIbIO
nporpammbl Wolfram Mathematica cmoaenupoBaHbl cilydaliHbie BETMYUHBI C 3a1aHHBIM
pacrpeneneHueM, B TOM YHCIIE C TOMOUIBIO MYJIbTUILNIMKATUBHOTO 1aTUYHKA, IPOBEPAETCS
TUIIOTE3a O BMJE DPACHPENECICHUs, TMIOTe3a OJHOPOJHOCTH I CMOJEIUPOBAHHBIX

BBIOOPOK.



PODEPAT

VY nwirioMHait padorie 46 ctapoHak 1 8 KpbIHIIIL.

CTATBICTBIUHAS TIIIOTD3A, TIHIOTA3A AJHACTAMHACILI,
KPBITOPbIM MAHA - VITHI, KPBITOPBIM AJHACTAMHACILII
CMIPHOBA, KPBITOPbBIN AJTHACTANHACIII XI - KBAJIPAT.

Mbraii npluioMHail paboThl  3’syisellla BBIBYYIHHE 1 MpaKThluHAe
NPBIMSHEHHE CTaTBICTBIYHBIX KPBITAPBIAY JIJISl MPaBEPKi MOTI3bI aIHACTAHACIII
Hy: Fi(x) =+ = F(x). Y Mexax pabGoThl BBIBYYalOIlla CTaTHICTHIYHBIS
KPBITAPBIL: KpBITIphIii Mana — VYiTHI, KpbITIphIi agHacTaiiHacii CMipHOBa,
KPBITAPBIA aJHacTaiHacIl Xi-KBajapaT. PasriemkaHbl MPakThIUHBIS MPBIKIIAIbI
JUTs KOXKHara KpeITapbis. Takcama 3 nanamoraii mparpamsl Wolfram Mathematica
3MaJIdJISIBaHbIsl BBITIAJKOBBIS BENIYBIHI 3 33J1a73€HBIM pa3MepKaBaHHEM, y ThIM
JKy 3 JanaMorail MyJbThIIUTIKAThIYHara JaaTyblka, MpaBspacia rinorisza ad
BBITJISI/I3€ Pa3MEepKaBaHHsI, T1I10T33a aJiHacTaliHaCIIl AJIs 3MaI3JIsIBaHbIX BbIOapax.



ABSTRACT

The thesis has 46 pages and 8 sources.

STATISTICAL HYPOTESIS, HOMOGENEITY HYPOTESIS, MANN —
WHITHEY CRITERION, SMIRNOV HOMOGENEITY CRITERION, CHI-
SQUARE HOMOGENEITY CRITERION.

The aim of the thesis was to study and use in practice statistical criteria to check
homogeneity hypothesis H,: F;(x) = -+ = F,(x). There were studied several
statistical criteria: Mann — Whitney test, Smirnov homogeneity test, chi-square
homogeneity test. Practical examples for each criterion were included and
studied. In addition, with the help of the Wolfram Mathematica program,
random variables with a given distribution were simulated, including the usage
of multiplicative sensor, and the hypothesis about the type of distribution, the
hypothesis of homogeneity



