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ACUMNTOTUYECKUIA AHANIN3 POBACTHOCTH
NOCNEAOBATE/IbHbIX CTATUCTUYECKUX KPUTEPUEB

A.10. XapuH
benopyccKuli eocydapcmeeHHsbili yHUsepcumem

B cTtatbe uccneaytoTca nocnefoBaTesibHble CTAaTUCTUYECKME KPUTEPUM (TECTbl) NPOBEPKMU TMMNoTE3 O
3HaYeHMAX NapameTpa pacnpeseneHnii BeposaTHOCTEM HabaogeHUA.

Lenb nccnegoBaHus — Npu HalMuMU UCKAXKEHWIA BEPOATHOCTHOMW mogdenun HabatogeHUn NpoBecTu
aHann3 pobacTHOCTM (YCTOMUMBOCTM) NOC/eA0BaTE/IbHbIX CTaTUCTUYECKUX KPUTEPUEB.

Martepuan un metoabl. [pUMeHAOTCA MOAENN U METOAbl TEOPUN BEPOATHOCTEN M MaTeMaTUYECKOM
CTaTUCTUKMK.

Pe3ynbTatbhl U ux obcyxaeHune. C 1Mcnoab3oBaHMEM MOAX04a, paHee pa3paboTaHHOro aBTOPOM,
MOCTPOEHbl aCMMMTOTUYECKME PA3/IOKEHUA MO YPOBHIO WUCKAXKEHUN ONA BEPOATHOCTEM OLIMOOYHBIX
peLleHnin 1 MaTeEMATUYECKUX OXUAAHMIA CYYaMHOTO YMcna HabaogeHUn, He06X0AMMBIX ANA NPUHATUSA
pelleHus.

3akntoueHune. PesynbTaTbl NPUMEHUMbI ANA OLLEHKM BO3MOMKHOCTM WMCMNO/b30BaTb CTaHAAPTHbIE
nocsefoBaTesibHble TeCTbl B KOHKPETHbIX CUTyaLMAX MpPU MNOABAEHUM WCKAXKEHUN, a TaKke ana
NOCTPOeHMUA PobHaCTHbIX NOCNEA0BATENbHbIX CTAaTUCTUUYECKMX KPUTEPUEB, KOrAa TaKoe MCNo/b30BaHMeE
HelLienecoobpasHo.

KntoueBble cnoBa: nocsief0BaTeibHbIM CTaTUCTUYECKUI KPUTEPUIA, UCKAXKEHUSA, BEPOATHOCTb OLLIMOKH,
MaTemaTMyecKoe OXuaaHne Yncna HabaogeHNN, aCUMNTOTUYECKOE PA3NOKEHME.
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Sequential statistical tests for hypothesis testing on the parameter value of the probability
distributions of observations are discussed in the paper.

The purpose of the research is the robustness analysis for sequential statistical tests under distortions
of the probability model.

Material and methods. The probability theory and mathematical statistics models and methods are
used.

Findings and their discussion. With an approach that was developed before by the author, asymptotic
expansions are constructed for the incorrect decision probabilities and for the mathematical expectation
of the random number of observations needed to make a decision.

Conclusion. The results are applicable for analysis of the possibility to use standard sequential tests in
concrete situations where distortion appears, and for the construction of the robust sequential tests,
when the use of standard ones is not reasonable.
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