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Abstract

The behavior of linear rank statistics is investigated on models in which various
subsequences of observations follow di®erent statistical distributions. Such data can be
interpreted both as models of a ¯nite number distribution mixtures and as dependence
models. We apply data set simulation to obtain estimates of average and variance of
used rank statistics. The modeled and asymptotic results are enough close.
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Ê³éÝáõñ¹Ç »ñÏÁÝïñ³ÝùÇ Ñ³Ý¹»å »ñÏã³÷³ÝÇ Ñ³çáñ¹³Ï³ÝáõÃÛ³Ý
Ñ³Ù³ë»éáõÃÛ³Ý ëïáõ·áõÙÁ

º. Ð³ñáõÃÛáõÝÛ³Ý, Æ. ê³ý³ñÛ³Ý ¨ ². Ø³Ý³ëÛ³Ý

²Ù÷á÷áõÙ

Ð»ï³½áïí³Í ¿ ·Í³ÛÇÝ Ï³ñ·³ÛÇÝ íÇ×³Ï³ÝÇÝ»ñÇ í³ñùÁ Ùá¹»ÉÝ»ñáõÙ, áñï»Õ ¹Çï³ñÏáõÙÝ»ñÇ
Ñ³çáñ¹³Ï³ÝáõÃÛáõÝÝ»ñÁ »ÝÃ³ñÏíáõÙ »Ý ï³ñµ»ñ íÇ×³Ï³·ñ³Ï³Ý µ³ßËáõÙÝ»ñÇ: ²Û¹åÇëÇ
ïíÛ³ÉÝ»ñÁ Ï³ñ»ÉÇ ¿ Ù»ÏÝ³µ³Ý»É ¨ áñå»ë í»ñç³íáñ Ãíáí µ³ßËáõÙÝ»ñÇ Ë³éÝáõñ¹ Ùá¹»ÉÝ»ñ,
¨ áñå»ë Ï³Ëí³ÍáõÃÛ³Ý Ùá¹»ÉÝ»ñ: Ø»Ýù ÏÇñ³éáõÙ »Ýù ïíÛ³ÉÝ»ñÇ µ³½ÙáõÃÛ³Ý Ùá¹»É³íáñáõÙª
û·ï³·áñÍí³Í Ï³ñ·³ÛÇÝ íÇ×³Ï³ÝÇÝ»ñÇ ÙÇçÇÝÝ»ñÇ ¨ óñí³ÍùÝ»ñÇ ·Ý³Ñ³ï³Ï³ÝÝ»ñÇ
ëï³óÙ³Ý Ñ³Ù³ñ: Øá¹»É³íáñÙ³Ý ¨ ³ëÇÙåïáï³Ï³Ý ³ñ¹ÛáõÝùÝ»ñÁ µ³í³Ï³Ý³ã³÷
Ùáï »Ý:


