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Íåò Äà

ÍåòÄà

Âû÷èñëåíèå ñòàòèñòèê êðèòåðèåâ ïî (11), (12) èëè (13)

Ôîðìèðîâàíèå âûáîðêè îñòàòêîâ ïî (8) èëè (9)

Âû÷èñëåíèå ÎÌÏ 

Âîçäåéñòâèå
çàâèñèò îò
âðåìåíè?

Ðàñ÷¸ò äîñòèãíóòîãî óðîâíÿ çíà÷èìîñòè êðèòåðèÿ

an = P fSn > Sn* j H0g = 1 _ G-1(Sn* j H0).
Ãèïîòåçà H0 ïðèíèìàåòñÿ, åñëè an > a,

â ïðîòèâíîì ñëó÷àå ãèïîòåçà H0 îòâåðãàåòñÿ

Äàííûå
ÿâëÿþòñÿ
ïîëíûìè?

Â êà÷åñòâå ðàñïðåäåëåíèé ñòàòèñòèê
G(Sn j H0) ìîæíî èñïîëüçîâàòü
ðàñïðåäåëåíèÿ, ïîëó÷åííûå â [24]
äëÿ ïîëíûõ äàííûõ áåç êîâàðèàò

Ìîäåëèðîâàíèå ðàñïðåäåëåíèé
ñòàòèñòèê G(Sn j H0)

ñ ïðèìåíåíèåì èçëîæåííîãî âûøå
àëãîðèòìà
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