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Pedepar

Jumiomuas pa6ora, 41 ctpanuua, 11 pucynkos, 1 Tabnuua, 9 UCTOYHUKOB, 3

IIPHIIOKCHUS.

KmoueBbie cnosa: LEIIb MAPKOBA, BEPOATHOCTD, T['MIIOTE3HLI,
TIOCJIENOBATEJIBHBIIT AHAJIM3, TECT BAJIbJA, KPUTEPHIlI BAJIBJIA,
I'EHEPAILINA TEKCTA, AHAJIM3 CJIIOKHOCTMU.

Obvexm ucciedoganusi — HAOJIIOACHUS ¢ MAPKOBCKOM 3aBUCUMOCTBIO.

Llenv pabomwvr - w3yuuTh 3PHEKTUBHOCTH IMOCIEAOBATEIBHBIX TECTOB IS

HAOJTIOJICHUI ¢ MApPKOBCKOM 3aBUCUMOCTBIO.

Memoowbl uccnedosanus - METOIbBl TEOPUU BEPOSATHOCTEH M MaTeMaTHYECKOU

CTaTUCTHKH, MCTOJAbI CTATUCTHYCCKOI'O MOJCIINPOBAHUA, AHAJIN3 Ppa(bHKOB.

Pe3yflbmam — IPOBCIACH aHAJIN3 3(1)(1)€KTI/IBHOCTI/I IMOCJICOOBATCIIBHBIX TCCTOB

JUTSL HAOTIOJIEHUH ¢ MapKOBCKOM 3aBUCHMOCTBIO.

Obracmo npumeHnenus — recucpanusa U aHaJii3 TCKCTOB, aHAJIN3 BOJIATUIBHOCTH

KypcoB 0OMeHa Taphl BaIIOT.



Abstract

Diploma work, 41 pages, 11 drawings, 1 table, 9 sources, 3 annexes
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Object of research: observations with Markov dependence.

Purpose of the work: to study the effectiveness of sequential tests for

observations with Markov dependence.

Research methods: methods of probability theory and mathematical statistics,

statistical modeling methods, graph analysis.

Result: an analysis of the effectiveness of sequential tests for observations with

Markov dependence was carried out.

Scope of application: generation and analysis of texts, analysis of volatility of

exchange rates of a pair of currencies.



