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KioueBble cioBa: IIOCJIEJJOBATEJIBHBI TECT, IIPOBEPKA
TUIIOTE3,  IIOCJIENOBATEJBHBIMI  KPUTEPHMII  OTHOIIEHUSA
BEPOSTHOCTEN BAJIbJIA

O0BeKT HccJIeI0BaAHHS: TTOCIIEA0BATENLHBIC TECTHI.

Hear wWccaemoBaHusA. pa3paboTka  OMOIMOTEKH  IOCIICIOBATEIBHBIX
CTATUCTUYECKUX TECTOB JIJIs1 MPOBEPKH THIIOTE3 O HE3aBUCHMBIX HAOJIOJACHUSAX Ha
s3pike R, a Taxke aHanmmu3 AG(PEKTUBHOCTH MPHUHATHIX PEIICHUH TPH Pa3IHIHBIX
HavyaJbHbIX YCIOBUSX.

MeToabl HCCIETOBAHUA: TEOPETUUYCCKHE: TEOPHUS IOCIIEIOBATEIHLHOTO
KpUTEpHUsI OTHOIIICHUSI BeposTHOCTeH Baibia; mpakTuiyeckue. HamMcaHue Koja Ha
s3bIKe R.

IHosyuyeHHbIEe pe3yJabTaThl U MX HOBU3HA:

OTIMCAHBbl TOCJEAOBAaTEIbHbIC KPUTEPUH OTHOIICHUN BEPOSTHOCTEH IS

IPOBEPKU MPOCTHIX U CIIOKHBIX TUITOTE3,
OMHCAaHbl OCHOBHBIC CIIydaul TEHEPUPOBAHUS HAOIIOJCHUMN, TOJYYUBIINE
IIPOIPAMMHYI0 PEaJIN3aLHIo,
OMHCaHbl peaTn30BaHHbIC (PYHKITUH JJI1 MOACIUPOBAHUS NCKAKCHUM,
IIPOBEICHBI KOMIIBFOTEPHBIE SKCIIEPUMEHTHI 10 POBEPKE KPUTEPHUSI.
OOOCHOBAaHHOCTh M JIOCTOBEPHOCTh TOJYYEHHBIX PE3YyJIbTaTOB OO0YCIOBJICHA
IIPOBEPKOM HA MPAKTHUKE.
O06s1acTh BO3MOKHOTO NMPAKTHYECKOT0 NPUMEHEHHUSl: WCCIEHOBaHUS IS
OTIpeJICJICHHs] TTapaMeTPOB pacmpeiesieHuit u oreHKa d()PEKTUBHOCTU PE3yJIbTATOB
TECTOB.
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KmouaBbisi ciaoBbl. ITACJISIIOVHBI TOCT, ITPABEPKA TIIIOTD3,
TACJISIIOYHBI KPBITAPBIN CTAVJIEHHS BEPATOJJHACLII BAJIBJIA

AO0'eKkT HacjieaBaHHs: MACISAOYHBIS TICTHI.

pab aacaexaBaHHs. pacrpaiioyka O101ITIKI MaCSIIOVHBIX CTAThICTBIYHBIX
TACTAy JJI MpaBepKi TinoTI3 ab He3aleKHBIX Ha3ipaHHIX Ha MoBe R, a Takcama
aHaji3 3QEeKThIVHACI MPBIHATHIX PAIIIHHASY MPbl PO3HBIX MAYaTKOBBIX YMOBaX.

MeTaabl aacjielaBaHHsI. TAPITHIYHBIA: TIOPBIA MACISIOYHATA KPBITIPHIIO
aJHOCIHBI BeparojiHacisay Baibaa; mpakThIUHbIA: HalliCaHHE Koj1a Ha MoBe R.

ATpbIMAHBIA BBIHIKI 1 IX HaBi3HA!

aricaHbl TACSAIOYHBIS KPBITIPBIl aJHOCIH BeparodHacIsay HJisd IpaBepKi
MIPOCTBIX 1 CKJIAJIAHBIX TI1MOT?3,

amicaHbl aCHOYHBIS BBINAJKI TEHEpaBaHHA Ha3ipaHHAY, SKig aTpbIMai
IIparpaMHyo paIaTi3aliblio,

amicaHbl praiizaBaHbid PYHKIIBIL I MAARJISIBAaHHS CKaXXIHHSY,

paBeA3€HbI KaMIT'FOTAPHBISL IKCIIEPHIMEHTHI T1a TIPABEPIIbI KPBITIPHIIO.

AOrpyHTaBaHaculb 1 JIaKJIagHACIlb aTpPbIMAHBIX BBIHIKAY aOymoyieHa
IIpaBEPKAM Ha MPAKTHILBI.

Bobsacubr mMarusiMara npakThlYHAra NPbIMSIHEHHSI: JaciefaBaHHl s
BBI3HAUOHHS MTapaMeTpay pa3MepKaBaHHSY 1 allPHKa dPEKThIYHACII BBIHIKAY TACTAY.



ANNOTATION

Degree paper: 44 p., 8 ill., 30 tab., 7 sources, 2 app.

Key words: SEQUENTIAL TEST, HYPOTHESIS TESTING,
SEQUENTIAL WALD PROBABILITY RATIO TEST

Object of research: sequential tests.

Purpose of research: development of a library of sequential statistical tests for
testing hypotheses about independent observations in the R language, as well as
analysis of the effectiveness of decisions made under various initial conditions.

Research methods: theoretical: theory of sequential Wald probability ratio
test; practical: writing code in R.

Obtained results and their novelty:

consistent criteria for probability ratios for testing simple and complex
hypotheses are described,

the main cases of generating observations that have received software
implementation are described,

the implemented functions for distortion modeling are described,

Computer experiments were carried out to test the criterion.

The validity and reliability of the results obtained is determined by testing in
practice.

Area of possible practical application: research to determine distribution
parameters and evaluate the effectiveness of test results.



