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PE®EPAT

Jumniomuas pabota comepxut: 81 crpanuny, 11 mmmroctparuii (pucyHkoB), 8
Tabnui, 17 UCTIONb30BAHHBIX UCTOUYHUKOB, 2 MPHIIOKEHUS.

Katouessie ciioBa: LIEITb MAPKOBA, MAPKOBCKUI ITPOLIECC, TUIIO-
TE3A, OTHOIIEHUE BEPOSTHOCTEM, ITOCJIEJOBATEJIbHBIN KPUTE-
PUI1, PACIIPEJIEJIEHUE BEPOSITHOCTEM, OIIMBKA ITIEPBOI'O POJIA,
OHINBKA BTOPOI'O POJA, CTAIIMOHAPHOE PACIIPEAEJIEHUE.

O0bexTOM HMCCIeIOBaHUS SIBJSKOTCH LenM MapkoBa NpPOU3BOJBHOIO IIO-
pAaKa, TOCIEI0BATENbHBIA KPUTEPUN IPOBEPKH CTATUCTHYECKUX TUIIOTES.

Henabro 1unjaoMHON padoThl ABJIsIETCS MOJCIMPOBaHUE 1lenu MapkoBa mpo-
M3BOJIBHOTO TOPAJIKA, MOCTPOEHUE NOCIE0BATENBHOTO KPUTEPUS AJIA JAHHOTO Mpo-
1ecca U MPOBEPKA C MOMOIIBIO HETO MPOCTBIX TUIIOTE3 O €0 PaCIpEACIICHUN.

Pe3yibTarhl padoThl: NPUBEIECHBI KPATKUE TEOPETUUYECKUE CBEICHUSA O Map-
KOBCKHUX MPOLECCaX, MPUBEIEHBI METO/IbI IPOBEPKH TMITOTE3 C MOMOILBIO MOCIEA0Ba-
TEJIBLHOTO KPUTEPHUS, IPOU3BEICHO MOJECINPOBaHKE 1lenu MapkoBa ¥ IPUMEHEHUE K
HEH M0CIeI0BATENbHOTO KPUTEPHS, TPUBEAEH aHAIIU3 MMOJTYYEHHBIX pe3ynbTaroB. [o-
Jy4YeHHas MOJENb Oblila MPUMEHEHA Il aHaJIM3a pealbHbIX JaHHBIX.

MeTtoabl uccjieJ0BAHUSA: TEOPETUUECKUE: OCHOBBI MAaTEMAaTUYECKOTO MOJEIIHN-
pOBaHUS; MPAKTHYECKHUE: pa3padoTKa ajaropuTMa, IporpaMMUPOBAHUE MOJEIN U €€
pPUMEHEHHE.

O0Js1acThI0 IPUMEHEHNs SIBJISIETCS AaHAJIW3 HEKOTOPBIX JAaHHBIX C MapKOBCKOM
3aBUCUMOCTBIO.



POD®EPAT

HeimmomHaast padota 3msmrgae: 81 craponky, 11 imoctparenii (ManroHKay), 8
Tabil, 17 BRIKAPBICTAHBIX KPBIHIILL, 2 JadaTKa.

KatouaBbis caoBbl: JIAHIIYT MAPKABA, MAPKAVYCKI IIPAIIDC,
T'TIIOTA3A, CTAVJIEHHE BEPATOJJHACLSTY, ITACJISIIOVHBI KPBITOPHIN,
PASMEPKABAHHE BEPATOJHACLIIY, ITAMBUIKA TIEPIIATA POJY,
I[TAMBUIKA IPYT'OI'A POY, CTALIBIAHAPHAE PASMEPKABAHHE.

A0'ekTam aacienaBaHHs 3'AyJasonua JaHyrd MapkaBa ajgBojbHara Ima-
panKy, Nacis0YHbI KPBITIPBIA MPaBEPKi CTATHICTHIYHBIX TIOTI3.

MbTaii aeimimoMHai paboThl 3'Syiseria MaadisBaHHE JaHIyra MapkaBa aj-
BOJIbHAra rnapajky, nadyaoBa maciisijoyHara KpeITapbls 1 Aa/l3eHara mparpcy 1 mnpa-
BEpKa 3 JIariaMorai siro MpoCThIX TIOTI3 ad SIro pa3MepKaBaHHi.

BoiHiki mpanel: NpeIBEA3€HBI KApOTKIS TIAPATHIYHBIS 3BECTKI a0 MapKayCKixX
mpanpcax, NpPbIBEA3CHBI METaJbl IMpaBepKl TINOT?3 3 Jlamamorai macisjaoyHara
KPBIT3PBIIO, BbIpabiieHa MaIdJIsiBaHHE JIaHIyra MapkaBa 1 IpbIMSIHEHHE J1a s€ Tacis-
JIOYHara KpbIT3PbIIO, MPBIBEA3EHBI aHAJII3 aTPhIMaHbIX BbIHIKAY. ATpbIMaHas MaJdJb
ObLJ1a BBIKApbICTAHA ISl AaHAJTI3Y PAAJIbHBIX JIaHbIX.

Metaabl gaciaefaBaHHsI: TIApITHIYHBIA: ACHOBBI MaTAMaThluHAra MaidJis-
BaHHSI; IPAKTBIUHBISA: pacpalioyKa ajJrapbITMy, IparpaMaBaHHe MaJI30i 1 i€ BbIKapbl-
CTOYBaHHE.

BoOsacuio npeIMsiHeHHs 3'dyisenua aHali3 HEKaTOpbIX AaJ3€HBIX 3 Map-
KayCKal 3a1eKHACLIO.



ABSTRACT

The graduate work contains 81 pages, 11 illustrations (figures), 8 tables, 17
used sources, 2 appendices.

Keywords: MARKOV CHAIN, MARKOV PROCESS, HYPOTHESIS,
PROBABILITY RATIO, SEQUENTIAL CRITERION, PROBABILITY DISTRIBU-
TION, ERROR OF THE FIRST KIND, ERROR OF THE SECOND KIND, STA-
TIONARY DISTRIBUTION.

The object of the study is Markov chains of arbitrary order and a sequential
criterion for testing hypotheses.

The purpose of the graduate work is to model a Markov chain of arbitrary
order, develop a sequential criterion for this process and test simple hypotheses about
its distribution using this criterion.

Results of the work: brief theoretical overview of Markov processes, methods
for testing hypotheses using a sequential criterion, modeling of Markov chains, and the
application a sequential criterion to them. The resulting model applied to real data anal-
ysis.

Research methods: theoretical: fundamentals of mathematical modeling; prac-
tical: algorithm development, model programming and its application.

The scope of application: the analysis of some data with Markov dependency.



