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PED®EPAT

Junnmomuas pabota, 38 crpanui, 12 pucyHkoB, 3 TaOJuIl, 5 ICTOYHHUKOB, 1
MIPWIOKEHUE.

Kmouessie cioBa: [IPOBEPKA I'MITOTE3, [TOCJIEJOBATEJILHBIM
AHAJIN3, OTHOWEHUE INTPABJOIIOJOBUA, METOA HAUMEHBIINX
KBAJIPATOB, DKCITOHEHIIMAJIBHOE CTJIAJKUBAHUE, AJIAIITUBHBIN
I[TPOI'HO3, HOPMAJIBHOE PACIIPEAEJIEHUE, BMUHOMUAJIbHOE
PACIIPEJEJIEHUE.

OO0bexT Hccjaeao0BaHus — 1oCJa€A0BaTCIbHBIC CTATUCTUYCCKHUEC TCCThI 1 MCTOABI
IMPOTHO3UPOBAHUA UX 3aBECPIICHHA AJIA IIPOBCPKU IMPOCTBIX 'MIIOTE3

Heab padoThl — aHANK3 XapaKTEPUCTUK P (HEKTUBHOCTH MOCIIEI0BATEIBHBIX
CTaTUCTUYECKUX PEILIEHUH, pa3paboTKa U UCCIEA0BAHNE METOIOB
IIPOTHO3UPOBAHUS MOMEHTA 3aBEPLICHUS NIOCIIE0BATENBHOIO TeCTa. BrlunciaeHue
BEPOSITHOCTEN OMIMOOK MEPBOTO U BTOPOIO POJIa, CPEIHETO Unciaa HabI0IeHUH, a
TaK)K€ 3aBUCHUMOCTH TOYHOCTH IPOTHO3A OT MapaMeTPOB TUIIOTE3 U
XapaKTEpUCTHUK PaCIIPEACICHUN.

MeTtoabl HcCaeA0BAHMSA: METOIBI MATEMATUYECKOTIO aHAJIN3a, TCOPUU
BEPOSITHOCTEN U MaTEMAaTUYECKON CTATUCTUKH, METObI 00PAOOTKH BPEMEHHBIX
PANOB, YUCIICHHOE MOJIECIIMPOBAHUE U CTATUCTUYECKUM aHAJIN3 TaHHBIX.

IHonyuyeHHbIe pe3yJabTaThl: pa3paboTKa METOJAOB OLICHKHU XapaKTEPUCTHK
IIOCJIEIOBATENBHBIX TECTOB, JEMOHCTPALUS IPAKTUYECKOW IPUMEHUMOCTH
KJIACCUYECKOI0 METO[a HAMMEHBIIINX KBAJAPATOB U SKCIIOHEHIUAIIBHOTO
CIUIQXKUBaHUs ISl IPOTHO3UPOBAHUS MOMEHTOB 3aBEPLICHUS TECTOB. BBIABICHBI
OTpaHUYCHHSI METOJIOJIOTHH, CBSI3aHHBIE C UYBCTBUTEILHOCTBIO K BEIOpOCAM U
MPETOI0KEHUEM O JIMHEWHON 3aBUCUMOCTH.

ObsacTh NpUMEHEHUs — CTATUCTUYECKUIN aHAJIN3 IAHHBIX B PEAJIbHOM BPEMEHHU,
KOHTPOJIb KaueCTBa MPOIYKIIMU, MEUIIMHCKUE UCCIIeIOBaHMs, (PUHAHCOBOE
MOJICIMPOBAHUE, MAIIIMHHOE 00YYEHHUE U IPyTUE 3a]1a4H, TPEOYIOIIHe
ONEPATUBHOIO MPUHATHS PEUICHUI HA OCHOBE MOCTYNAIOIIUX JAHHBIX.



PODEPAT

Heimomnas pabora, 38 craponak, 12 mamonkay, 3 Tabumin, 5 KpbIHiL, 1
MPBIKJIaIaHHE.

Karwuasbia ciaoBbl. TOCTABAHHE I'TTIOTO3, HACJIHI[OSJ’HI)I AHAJII3,
AJIHOIIAHHE ITPABJIAITAJJOBHACII, METAJI HAIMEHIITAX
KBAJIPATAY, SKCITAHAHIBISUIBHAE 3IJIAJUKBAHHE, AJJAIITBIYHBI
ITPATHO3, HAPMAJIbBHAE PASMEPKABAHHE, bIHAMIAJIBHAE
PASMEPKABAHHE.

AQ’eKT JacienaBaHHs — MACSAIO0YHBIS CTATBICTBIYHBIS TICTHI 1 METAIbI
IparHa3aBaHHs 1X 3aBSIPIISHHS JUIsl IPaBepPKl MPOCTHIX TIOTI3

MbTa naciiegaBaHHsi — aHaNI3 XapaKTapbICThIK 3(EKThIYHACII MACIIAI0YHBIX
CTATBICTBIYHBIX PAIIPHHSAY, pacnpaloyka i gaciiejaBaHHe MeTajay parHa3aBaHHs
MOMAHTY 3aBSPIIdHHS NacigoyHara Tacta. BeuriusHHE iMaBepHacLel namMbliak
nepiara i Apyrora poay, CIp3AHsM KoJIbKaclll Ha31paHHAY, a TaKcama
3aJIeKHACLAM JaKiaHacll IparHo3y aj napamerpay rifnora3 1 XapaKTapbICThIK
pa3MEpKaBaHHSAY .

MeTtaapl 1aciienaBaHHs: METaJbl MAaTIMATHIYHATA aHAJII3Y, TOOPHIl iIMaBepHaCIeH
1 MaTAMaThIYHAN CTATHICTHIKI, META bl AMPAIOYK] YaCOBBIX Paa0y, JiKaBae
MaJIISIBAHHE 1 CTATHICTHIYHBI aHAMI3 Ja13€HBIX.

ATpbIMaHBISA BBIHIKI: pacmpanoyka MeTanay ardHKi XapaKTapbICThIK
NacJISIOYHBIX TACTAY, IIMaHCTPALbls IPaKThIYHATa MPBIMSHEHHS KJlaciuHara
MeTaJy HaliMEHIIIbIX KBaJpaTay 1 SKCIIaHaHIIbIHHATA 3TJIaKBaHHS JJIs
IparHa3aBaHHsS MOMaHTay 3aBSIPIUIIHHS TACTAy. BhIsyieHs abMexxaBaHH1
MeTaJanorii, 3Bs13aHbls 3 YyTIIBACIIIO J1a BRIOpOcay 1 MepKaBaHHEM al JiHeiHal
3aJIEKHACIII.

Cdepa BoIkapbICTAHHS — CTATHICTBIYHBI aHAJTI3 TAJ3EHBIX Y PIATBLHBIM Yace,
KAHTPOJIb SIKACL MPaayKIIbll, MEJBILBIHCKIS AaciielaBaHHl, (piHaHCaBae
MaJpIIsIBAaHHE, MallIbIHHAE HABYYaHHE 1 1HIIBISA 3a/1a4bl, AKis MaTpadyroib
amepaTblyHara MpbIHSIIA PAIdIHHAY Ha aCHOBE HAIBIXOA3SIYbIX Ja3CHBIX.



ABSTRACT
Thesis, 38 pages, 12 figures, 3 tables, 5 sources, 1 appendix.

Key words: HYPOTHESIS TESTING, SEQUENTIAL ANALYSIS,
LIKELIHOOD RATIO, METHOD OF LEAST SQUARES, EXPONENTIAL
SMOOTHING, ADAPTIVE FORECAST, NORMAL DISTRIBUTION,
BINOMIAL DISTRIBUTION.

Object of research — sequential statistical tests and methods for predicting their
completion when testing hypotheses about the parameters of random variables,
including normal, binomial, and Poisson distributions.

The purpose of the work: analyze the performance characteristics of sequential
statistical decisions, develop and investigate methods for predicting the termination
time of sequential tests. Estimating type | and type Il error probabilities, the
average number of observations, and how prediction accuracy depends on
hypothesis parameters and distribution characteristics.

Research methods: mathematical analysis, probability theory, and mathematical
statistics, time series processing techniques, numerical modeling, and statistical
data analysis.

The result: the development of evaluation methods for sequential test
characteristics, demonstrating the practical applicability of the classical least
squares method and exponential smoothing for predicting test termination
moments. Limitations of the methodology related to sensitivity to outliers and
assumptions of linearity were identified.

Application areas — real-time statistical data analysis, quality control, medical
research, financial modeling, machine learning, and other tasks requiring
operational decision-making based on incoming data.



