Mopaenun ctaunoHapHbIX W
HecTaLMOHAaPHbIX BPpEMEHHbIX
DAOOB



CTaumoHapHble BpeMEHHbIe psabl

7= 7, (1

Y T T1 t%y’ I T3 théyt v, (1)

Dy(y) : %( ) : TZ4( ) =D,(y) (2)
y)= y, =) = y,—y y

! -1, T,-Ty /5, 2

Ty—i

5 (y J’)(ym ~ ) Z (J’t )(ym — ) (2) i=12,.

) _
(L -T-1)-D(y) &, (T, -T;-i)-D(y)

I

3)



[lapameTpuyeckne TecTbl CTaLMOHAPHOCTU

- TeCTnpoBaHnMe MaTeMatTn4eCKkoro oxxmaaHus

(LT): VisVooees Vr
:>y19y29“°9yT1
:>yTi+l’yTi+2’"'yT’T2 :T_Tl

_ — 2 2
yla J/2> S19 S2



Kputepun CTblogeHTa:

o T P

2 :
O #05: T 5 >
S1 ., 8>
|
\/Tl T,

Vi— 7y T, - T
612:6222 T:‘yl yZ\/Tl ]% (5)
S 1 T 4o

T <pr.(a;T—2) (6)



Kputepuun dullepa:

oo
n_lj_Z:lTj(yj—y)z

(7)



[lapameTpuyeckne TecTbl CTaLMOHAPHOCTU

- TEeCTUPOBaHMe aucnepcum

Kpntepun dullepa:

F=2L (9)

F (1-a/2;T,-LT,-1)<F<F, (a/2;T,-1,T,-1) (10)

1

Fla/2;v;v, )=
o/ 2mi50:) F(l—o/2;v;v,)

(11)

F<F, (/2T -LT,~1) (s} 2s)) (12)



CTaHOapTn3oBaHHOE HOPMaAlibHOE pacripegesieHne.

S

1, s> 1(1 1
e
2 s, 2\v, v,
40<T<100: =@ = ~N(@©,) (13)
i1
2\v, v,
2 2
AN +S2
2T, 2T,

T >100: :>®=(SI—S2)\/ ~N(0,1) (14)

b<d . (15)

a



Kputepmun KokpeHa: ,

T=0=..=T: =>K=—"m 16
L2 7 S+ +S (16)
Siaxzmax(sf), j=Ln
J
K(a;n; N —1)=

F(l—a/n;N—l;(n—l)(N—l))

- y 17

(n—1)+F(l—o/n;N —1;(n—1)N -1

K<K((x;n;N—1) (18)



Kputepun baptnerra:

n 2
=13 @ -nm (19)
C o S
A~y (n=1)
3 (1, -1)s?
52 — _i=l
(T 1)
i=1
| L |
=1+ .
’ 3(n—1) ;Tl—l - (7 1)

(npwn 6onbwnx T ¢ =1)



A =lnv(ln§2 —lznlsfj (20)
nig

C

n+1

c=1+
3-n-v

A<y (o,n—1)

10



HenapameTpuyeckme TecTbl CTaUMOHAPHOCTH

TecT MaHHa-YUTHU:

uf=TlT2+Tl(T;“)—Rl (21)
. T,(T, +1)
u, =TT+ ===k, (22)

*

U = max(uf,u;)

11



Ml ]= 2 (23)

T,-T,(T,+ T, +1) (

24
12 )

12



HenapameTpuyeckme TecTbl CTaUMOHAPHOCTH

TecT Curena-TbloKu:

g DG+

2 2
= ~ N(0,1 27
’ \F}E(E+E+0 ) 27)
12

ul—a/2 SZSUa/z (26)

13



HenapameTpuyeckme TecTbl CTaUMOHAPHOCTH

KpuTepun Banbga-Bonbgdosuua:

2N,N,
N, +N,

M|N,]= +1 (28)

_ 2NN, -[2N,-N, (N, + N, )] (29)

PN = e o)

S

14



[Ipeobpa3oBaHne HeCTALMOHAPHbIX
BPEMEHHbIX PSAO0B B CTALMOHAPHbIE

yt' :Ayt =V = Via (31)

y;,: Ayt' :yr’_yr,—l :(yt _yt—l)_(yt—l _yt—2):yt _Zyt—l T Vi (32)

Y=l =Iny,~Iny,_, (33)
yt—l

ytr:yt_yt—l _ Vi 1 (34)
Vi Vi

15



v =f(y,)= const

U= M[St] = const
622 = const

ytl,fz, — O’ tl a t2

16



dopmyna baptnertra:

3 (rl.z+r v —4rkrl._k+2rl.2rk2) (36)

i+k"i—k

17



Mopaenu aBtoperpeccuu (AP)

Mopenb aBToperpeccum k-ro nopsigka AP(k) nmeet Bua;:

yo=ay,  +o,y, ,+.tay, +e, (39)

M[yﬂyt—i]:al °M[yt—1>yt—i]+a2 'M[yt—ZDyt—i]_l_"‘
oMy Ly e Mls Ly ] (40)

M[yr—i’yr—j]: ( )Zyrl Yij =

t=i—j

)ny Vi —COV(yf,ay”)%, r=i—j, izj (41)

t=i—j

18



Vi=04Y, TOY, o .0V, (42)

i1>0: M[yt_l.,gt]zo

Pi =0 Py TOy Pyt T O Py (43)

Cuctema ypaBHeHun KOna-Yokepa:
("

n=4a +Cl27’1 +...+Clk7"k_1

r, =an -|—612 +...+61ka_2

3 (44)

v, =ar,_ ta,r,_, +..+a,

.

19



Yo =07, +O,Y, +...+Q. Y, ‘|‘(782 (45)

Vi= 1,2,...,k . Y:=P:Yo

2
o}

Yo :Gi - : (46)
l—plal _pzaz T eee T pkak

o’ /o, = (47)

20



Mopgenb AP(1):
V=0, TE, (48)

a, =n (49)

c./o] = : (50)

21



Mopgenb AP(2):

Vi=04Y, TO0,)Y, , TE, (51)

{7”1 =a, T a,n, (52)

’”1'(1_’”2) ’”2_’”12
a, = , a,= 53
1 1_’/'12 2 1_]/'12 ( )
2, 2 1
o,/0; = 54
—dih —ayrn

22



