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Mpeancnosne

1 MoAroToBJ/IEH OTKpbITbIM aKLMOHEPHBIM 06LLEeCTBOM «HayuHo-
NCCNeoBaTeIbCKNIA LEHTP KOHTPONS M AUarHOCTUKM TeXHUYecknx cmctem» (AO «HULL KO») Ha
OCHOBe COGCTBEHHOrO ayTEHTWYHOrO MepeBOda Ha PYCCKWIA A3blK MeXAYyHapoLHOro CTaHaapTa,
YKa3aHHOro B NyHKTe 4

2 BHECEH TexHunyeckum KOMWUTETOM MO craHgaptusaumm TK 125 «[lpumeHeHue
CTaTUCTUYECKUX METOL0B»

3 YTBEPXIEH W/ BBEAEH B JEVCTBWE MMpukasom ®efepanbHOro areHTcTsa ro
TEXHWYECKOMY PErysimpoBaHuio U MeTposiorum ot 17 fekabpa 2013 r. Ne 2334-ct

4  HacToswwmii cTaHAapT WAEHTUYEH MeXAyHapogHoMy cTaHgapTy WMCO 7870-4:2011
«KOHTpObHbIe KapTbl. YacTb 4. KapTbl KyMynsaTuBHbIX cyMm» (ISO 7870-4:2011 «Control charts
- Part 4: Cumulative sum charts»).

HavmeHOBaHME  HaCTOALLEro CcTaHAapTa M3MEHEHO OTHOCWUTENbHO  HaVMEHOBaHUs
YKa3aHHOro MeXAyHapoAHOro craHgapra And npusefeHusa B coorsetrcteue ¢ MFOCT P 15
(nogpasgen 3.5).

Mpy  NPUMEHEHUWM HACTOALLEro CTaHAapTa pPEKOMEeHAYeTCsi WCMo/b30BaTb  BMECTO
CCbIIOYHBbIX MEeX/YHapoA4HbIX CTaHAAPTOB COOTBETCTBYIOLME WM HALMOHANbHbIE CTaHAapThl
Poccuiickoii defepauum, CBeEHNS 0 KOTOPbIX NPUBEAEHbI B JONOMHUTENBHOM MPUIoKeHUM A

5 B3AMEH I'OCT P 50779.45-2002

MpaBuna nNpUMeHeHUs HacToOsLWero cTaHgapTa ycTaHosneHsl B FTOCT P 1.0-2012 (pasgen B).
VHhopmaumsa 06 U3MeHeHNAX K HaCTOoALLEeMY CTaHAapTy Ny6nmKyeTCs B eXKerogHom (o coCTOosHMI0 Ha 1
AHBaps TeKyLero roga) WHGOOPMauMoHHOM yKasaTene «HauuoHanbHble CTaH4apTbi», a oduuyanbHbIi
TEKCT W3MEeHEHUA K MOMpaBOK - B EXKEMECAYHOM MHOPMALMOHHOM YkasaTene «HaunoHanbHble
cTaHgapThbi». B cnyyae nepecMoTpa (3amMeHbl) UM OTMEHbI HACTOALLEro CTaHfapTa COOTBETCTBYOLLee
yBegomneHve ByaeT 0ny6AMKOBaHO B GAM>MKANLLEM BbIMYCKE eXKEMECAYHOr0 MHOPMALMOHHOTO yKasaTens
«HauunoHanbHble cTaHgapTh». CoOOTBeTCTBYIOWAas MHdopMaLys, yBeoMIEHNe U TEKCTbI pa3MeLLanTCs
TaKkKe B MH(POPMALMOHHOW cucTeme O6LLero monb3oBaHMA  Ha oduumanbHoM caiiTe PegepanbHOro
areHTCTBa MO TEXHUYECKOMYPETYNMPOBAHMIO U MeTpooruu B ceTu NHTepHeT (gosl.ru)

©CrtaHgapTuHgopm. 2014

HacTosLpiA cTaHAapT He MOXKET 6bITb MOMHOCTBIO UM YaCTUUHO BOCTPOM3BEAEH, TUPAXKVPOBAH M
pacrpocTpaHeH B KadyecTBe OMUMaNbHOTO M3faHWs 6e3 paspelleHnst degepanbHOrO areHTCTa Mo
TEXHUYECKOMY PEry/IvpoBaHUIO 1 METPO/IONiA
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BBefeHue
B HaCToALWEM CTaHA4apPTE PacCMOTPEH yHVIBepcaI'IbeIVI n I'IOI1€3HbII7I, HO O4Y€Hb NPOCTON U

[OCTaTOYHO MOLLHBIM FpatMyeckuii MeTof MHTeprpeTaumn [aHHbIX, PacnofioKeHHbIX B Nt060i
YCTaHOBNEHHOM MOCNef0BaTeNlbHOCTA. 3T [JaHHble MOryT OTpaxaTb O6LiMe 3KOHOMUYECKME
MoKasaTenn, Takne Kak npuobbiib, U3LEPXKKK, AaHHbIE BbINO/HEHNS KOHKPETHOM TEXHOIOMMYEeCKON
onepauuun, napameTpbl MpoLecca M XapakTepUCTUKWU MPoAyKUMW. [laHHble MOryT MpeAcTaBNaTh
coboil  nocnegoBaTesibHble,  KOMMYECTBEHHbIE [AaHHble, W3MepsieMble B  COOTBETCTBUM C
HenpepbIBHOI LUKanol (Hanpumep. 24,60, 31,21, 18,97...), HeKONMYeCTBEHHbIE AaHHbIE BAga«aa» /
HET», «XOPOLUO»/«MIOX0», «YCMeX»,«0TKa3» WM CTaTUCTUKY(HaNpHMEp, CcpefHee, pasmax,
KOIMYeCTBO COObITHIA).

MeTog Ha3biBaeTCA METOLOM KYMYNATMBHBLIX CYMM WM «CUSUM-METOAOM». 3TO BbI3BaHO
TeM, 4YTO MeTOf MpedycMaTpuBaeT BblYUATAHWE W3 MOMYYEHHbIX [AHHbLIX 33[jaHHOro 3HayeHus,
Harmpvmep, LEeMeBoro, MpeanoyYTUTENIbHOTO WM OMOPHOTO 3HaYeHWs U UX CyMMUpOBaHWe C
HakonneHvem. MpatiMK TakMX CyMM Ha3blBaeTCs Cusum-KapToid. Takol npocTol apumMeTnyecKuii
npoLecc o6ecrneymBaeT XOPOLLYHO BU3Ya/IbHYHO UHTEPNPETALMIO AaHHbIX.

Cusum-meToZ, UCNO/b3YIOT UIPOKK B rofb( BO BCEM MUpe, Npubasnsas 4 npu BbIArpbILLE U
BbluMTas 2 MPY NPOUTPbILLE K CBOEMY CYETY W Hakanjveas Mosy4yeHHble 6aibl. 3TO - cusum-
MeTOZ B AeicTBun. OfHAKO MeTOf elle Hef0CTaTOMHO M3BECTEH W, CNEAO0BATeNbHO, HEA0CTaTOHHO
LUMPOKO MPUMEHSETCA B BU3HECE, MPOMbILLIEHHOCTW, TOProB/e UT. .

HacToAwwii cTaHaapT Hanpae/ieH Ha o6ecrieyeHvie LUMPOKOro NMPUMEHEHNS 3TOT0 METOAA.
MpenmyLiecTsa JaHHOrO MeTofa repef LMPOKO M3BECTHbIMK KapTamu LLlyxapTa COCTOMT B TOM,
4TO CUSUM-METOZ, NO3BOJISIET 0OHAPYXWTb M3MEHEHUA NPUGNU3NTENBHO B TPK pasa ObICTpee, Yem
KapTbl LLlyxapTa.

Cusum-KapTbl MOTYT ObITb MUCMO/L30BaHbI KakK JOMOMHeHWe K kapTam LLyxapTta n EWMA
KapTam (KapTam 3KCMOHEeHLMa/IbHO B3BELLEHHOMO CKOMb3ALLEro cpefHero). Kaxaaa Touka Ha Kapte
EWMA BKtoyaeT uHgopmauuio 060 BCEX MPedblaywwyx MOArpynnax wWiav HabmomgeHusx, npu
3TOM Beca Mpedblaylmnx HabMofeHnin y6bIBAOT MO 3KCMOHEHTE. AHAIOTMYHO CUSUM-KapTe
EWMA-kapTa MOXeT OblTb YCOBEpLUEHCTBOBaHA W CcTaTb 0o0nee YyBCTBUTENbHON  Ans

0GHapy»KeHUs U3MeHEeHWIA poLecca.
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HAUMOHANBHbBLIN CTAHOAAPT POCCUMNCKOW SEAEPALUNK

CraTuctuyeckne MetTogbl
KOHTPOJIbHBIE KAPTHI
YacTb 4
KapTbl KyMYASiITUBHbIX CYMM

Statistical methods. Control chans. Part 4. Cumulative sum charts

JaTta BBefeHns- 2014 - 12-01

106nacTb NpUMeHeHUs

B HacToAlleM cTaHAapTe YCTaHOB/EHbl CTaTUCTMYeCcKWe mnpoueaypbl  OnpeaeneHns
KyMYNSTUBHOM CyMMbl (cusum) fAns npouecca W KOHTPOAS KayecTBa C  MCMOMb30BaHWEM
KOMMYECTBEHHbIX AaHHbIX B CTaHAapTe YCTaHOB/EHbI 06LIJ,I/Ie METOAbl TMPUHATUA peMEHMM,
MCMONb3YIOLLME KYMYNATUBHYKO CYMMY (CUSUM) A1S MOHUTOPWHIE, KOHTPONSA, YNpaBneHus W

PETPOCNEKTUBHOIO aHa/IN3a.

2 HopMaTuMBHbIE CCbINKN

B HacTosem cTaHZapTe MCMOMb30BaHbl  HOPMATMBHbIE CCbIKM  Ha  chegytoLime
MEXAyHapOoAHble CTaHAapPTbI:

NCO 3534-1 Cratuctuka. Cnoapb U YCNOBHble 0003HaveHus. Yactb 1. O6uwme
CTaTUCTMYECKNE TEPMMHBLI M TEPMUHBI, UCMOMb3YEMble B BEPOSTHOCTHbIX 3agadax (ISO 3534-1,
Statistics — Vocabulary and symbols — Part I: General statistical terms and terms used in
probability)

NCO 3534-2 Cratuctuka. Cnoeapb U YCMOBHble 0603HauyeHMs. YacTb 2. [NpuknagHas

ctatucTuka (1SO 3534-2, Statistics - Vocabulary and symbols - Part 2: Applied statistics)

3 TepMUHbI 1 ONpefeNneHns, COKpaLLeHUs 1 0603HaYeHNs

3.1 TepMuHbI 1 onpegeneHns

B HacToswem cTaHapTe npumeHeHbl TepMuHbl Mo MCO 3534-1, MCO 3534-2, a Takxke
criefytroLye TepMUHBI C COOTBETCTBYHOLLMMU OMpeeNieHUAMN.

3.1.1 uenesoe 3HayeHue, T (target value T): 3HayeHMe, OT KOTOPOro [O/MKHO ObITh

06Hapy)XeHO OTK/IOHEHME CPeHEr0 YPOBHS mpoLecca.

MpumeyaHud

1 Mpu MCNONB30BaHNUM CUSUM-KapLU OTKMOHEHWSA OT LieNeBOro -3HayeHns CyMMUPYIOT.

2 Mpu ncnonb3oBaHUM V-MackH LiefieBoe 3HaYeHWe 4acTo ABSETCA OMOPHBLIM 3HAYEHUEM UM HOMUHASbHBIM
*3HayeHneM. Heo6X04MMO NOAYEPKHYTh, YTO LieleBOe 3HaueHWe HC 06s3aTeflbHO ABMSETCA CaMbIM XKenaTeNbHbIM Un

NPeANOYTUTENbHBIM 3HaUeHeM. 3TO NN YA0GHOe 3HAUeHMe AN1s Pa3paBoTKM cusimi-Kaprbi.

V3gaHne odmymanbHoe
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3.1.2 HayanbHOoe 3HauveHmne (datum \alme):3HaueHHe (418 cusum-Tabauu), NO OTHOLLEHWIO
K KOTOPOMY BbIUMCIAKOT Pa3HOCTY.

MpumeyaHne - BepxHee HayanbHOe 3HayYeHue paBHo(T ¢ 10,»)AN9 MOHUTOPUHIa CMeLLeHNs BBepX. HuxHee

Ha4a/ibHO€e 3Ha4YeHne paBHO (T'J&b Ao MOHUTOPUHTa CMeLLeHNA BHUS.

3.1.3 onopHbin cagur F, / (gna cusum-tabmuu) (reference shift): PasHOCTb Mexay
LeneBbIM 3HaveHueM (3.1.1) 1 HavanbHbIM 3HayYeHueM (3.1.2).

MpumeuaHue - Heo6xoAMMO pasnnmuath/, OTHOCALMIACS K CTaHAAPTU30BaHHOMY OMOpHOMY casury, u F,
OTHOCALLMIACA K HaBNoAaeMoMy onopHomy casury F=/c£

3.1.4 onopHbiii cagur F,/(ans V-mackn) (reference shift): Yrnosoi koauumeHT nUHUN
MacKy (TaHreHC yria Hak/loHa IMHUK Mackm).

MpumeyaHne - Heob6XoAMMO pasnnuaTh /, OTHOCALMIACA K CTaHAApPTU30BaHHOMY OMOpPHOMY cagury, u F.

OTHOCALLMIACA K HaBNtogaeMoMy oropHomy casury, F=/e*.
3.1.5 nHTepBan peweHunii H, M (gnsa cusum-tabamy, W, h) (decision interval): CoBokynHas
CYMMa OTK/IOHEHW 0T HaYa/IbHOro 3HaueHus (3.1.2), NpMBoAALLas K MOSBEHNIO CUTrHaMa.

MpumeyaHne - Heo6xogMmo pasnmuaThb J, OTHOCALMIACS K CTaHAAPTU30BaHHOMY UHTEpPBANy peLueHui, v

A. oTHoCAWMIACA K Hab/o4aeMoMy MHTepBany peluenuii, H=Aoc.
3.1.6 uHTepBan pewenus //, N (gna yceueHHoin V-mackn A, W) (decision interval):
MonyBbICOTa B TOUKE OTCYETA MACKMU.

MpumeyaHne - Heo6xogumo pasnuuath J1. OTHOCAWMIACA K CTaHAApPTU30BaHHOMY UHTEpBasly peLueHuii, u

1. oTHoCcAWMIACA K HabnogaemMoMy MHTepBany pelleHms. 9 = Aoc.

3.1.7 cpegHsas pnvHa cepum L (average run length): CpegHee u4ncno BbIGOPOK,
0TOBPaHHBIX 0 TOYKMN NOSBNEHWS CUrHa1A.

MpumeyaHne - CpeaHiol aanHy cepun L o6bIYHO CBA3LIBAIOT C OMpedeneHHbIM ypoBHeM npouecca. Mpu
3TOM O3Ha4aeT CPeAHIOK0 AOHHY CEPUH MNpoLecca Ha LieneBoM YpoBHeE, T.C. C Hy/1ieBbIM CABUTOM.

3.2 CokpalleHus

ARL - cpegHas gTuna cepum;

CS1 - cusum-cxema c 60/bLIoin ARL npw HyneBOM CABUreE;
CS2 - cusum-cxema C MeHbLueid ARL mpu HyneBoM CABUTE;
DI - VHTEpPBaN PeLUeHWiA;

EWMA - 3KCMOHeHLMaIbHO B3BELLEHHOR CKOMb3SLLIEE CpefHee;

FIR - 6bicTpas HauanbHas peakuus;
LCL - HWXKHAS KOHTPO/SIbHAA rpaHuLa;
RV - onopHoe 3HayeHue;

UCL - BepxHsas KOHTPOMbHAA rpaHuLa.

3.3 O603Ha4veHus

a - KO3(h(hUUMeHT MacLUTaba;
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3HaueHve KyMynsaTUBHO CyMMbl;
Pa3HOCTb CUSUM-3MaYeHHIA B Be/yLLiel TOUKE 1 HEKOHTPONMPYEMOIA TOUKE;

KO3(ULMEHT /11 ONpeaeNieHns OLEHKM CTaHAAPTHOIO OTKIOHEHMs B npefenax
NOArpynnbl;

13MEHeHNe, KOTOPOe A0MKHO 6biTb 0GHAPYXKEHO;
CTaHJapTU30BAHHOE UYNC/IO U3MEHEHWIA, KOTOPbIE AOMKHbI GbITb 0GHAPYXKEHI;
BeayLLee pacCTosHYE;

KOS(D(MLMEHT ANS ONPEAENEeHNs OLEHKW CTaHAApPTHOrO OTK/OHEHWs B Mpeaenax
noarpynnbl;

HabntoaeMblii ONOPHbIA CABUT;
CTaHapTM30BaHHbI OMOPHBIV CABWT;

Hab/1t0AaeMblli MHTEPBas peLLeHWi
CTaHAAPTW30BaHHbIA VHTEPBa/ PELLEHWIA;

NHAEKC;

pasMep KOPPEKTUPOBKU MPOLIeCca;
Havya/IbHOe 3HaYeHKe cusum Ans AUCKPETHbLIX JaHHbIX;
KOMMYECTBO MoArpynn;
CpeaHAs 4/IMHa Cepuy Npu HY/NIEBOM CLBUTE;

CpeaHas A/IMHa Cepun Npw casure 6;
cpefHee (MaTemMaTMueCkoe 0XKMAAHWE) COBOKYMHOCTY;
cpefHee GUHOMMWANBHOW BENNYMHBI;

06BeM NoArpynmnbl;

BEPOSTHOCTb «yCnexa»;

CpegHuiA pasmax nogrpynbl;

YMCNO TOYEK Ha rpatinke MeXXAy BeAyLleli TOUKOM N HEKOHTPONMPYEMON TOYKON;
CTaHAapTHOe OTKNOHEHME MpoLiecca;
CTaHAapTHOe OTK/OHEHMWE B Mpeaenax noArpynmbi;

OLiEHKa CTaH4apTHOrO OTK/IOHEHMS B Npegenax nogrpynmbi;
CTaHAapTHas oLwMbKa;

BbIGOPOYHOE CTaHAAPTHOE OTK/IOHEHWE B Npefenax noarpynmbl;
cpegHee apuMeTNUECKOe CTaHAAPTHLIX OTKMOHEHWIA MOgrpynn;
CTaHAapTHas oLIMOKa CpeHEro Mo K NoArpynnam;

LileNneBoe 3HaYeHVe;
OMopHas UM LeneBasi MHTEHCMBHOCTb COObLITWIA;

OMnopHas WK Lenesast NPoONopLms;

MCTMHHas TOYKa U3MEHEHMS;

Hab/tofaemas TouKa U3MeHeHNS;
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Y,, - cpefHee HanpsXeHwue;
r
P\M - oueHKa cpefHero HanpsHKeHns;

W - pas’HOCTb MeXAy BbIGOPOUHBIMU CPEeAHMMM NOCNe0BaTeNbHbIX MOArPYM;
X - pe3ynbTaT HabMHO4EeHWIA;

X - BblbOpOYHOE cpegHee (MoArpynmbl);

f - cpeaHee apuMeTUYECKOE BIGOPOYUHBIX CPEAHUX NOArpyMmn.

4 OCHOBHble (PYHKLMM cusum-KapT

KymynstvBHas Cymma MpeacTaBisieT Cco60i  CymMMy OTK/IOHEHMA OT  HEKOTOpOro
YCTaHOB/IEHHOTO OMOPHOTO 3HayeHWsi. CpefHee OG0 rpynnbl NOCAeA0BATENbHBIX 3HAYEHWI
MOXEeT 6bITb NPeLCTaBNEHO BM3YyalbHO C MOMOLLGIO Yr/ia HakIoHa rpaduka gaHHbIX. OCHOBHbIE
0CO6EHHOCTM CUSUM-KapThbl CregytoLLme:

a) cusum-KapTa YyBCTBUTE/bHA K 0OHAPYXXEHUIO N3MEHEHWIA CPEeAHErO.

b) NtOOble WM3MEHEHWS] CPeAHEro W CTeMneHb 3TUX W3MEHEHWIA Ha KapTe BU3yaslbHO
MPOSIBAAHOTCA M3MEHEHUAMU YI/1a HaKMNOHa rpagmka AaHHbIX;

1) ropu3oHTaNbHbIN FpafuK yKasblBaeT Ha COOTBETCTBME CPEAHErO MpoLecca LieneBomy
N OMOPHOMY 3HAYEHUIO;

2) HaKNOH rpafmka BHW3 YKasblBaeT Ha ro, YTO CpefHee npouecca MeHbLUe OMOPHOro
WX LENeBOro 3HadeHns (Yem B6obLUe Yron HaK/IoHa, TeM 60/bLLUE Pa3HOCTb);

3) Hak/IOH rpauKa JaHHbIX BBEPX YKasblBaeT Ha TO. YTO CpefHee npouecca 60/bLue
OMOPHOTO WK LIeNIeBOT0 3HaUeHMs (Y4em 60/bLLE Yron HaK/IoHa, TeM 60MbLUe Pa3HOCTb).

C) cusum-KapTa MOXeT OblTb MCMOAb30BaHA PETPOCMEKTMBHO A1 WUCCNef0BaTeNbCKUX
LieNIeil 1 NPOrHO3UPOBaHNSA COCTOSHMS MPoLecca B bavpkaiiuem 6yayLiem.

B cOOTBETCTBUM C MepeyncrieHneM b) cusum-KapTa MOXET yKa3aTb TOYKW MPOU30LUEALINX
M3MEHEHUIA. 3TO TOUKM U3MEHEHMS rpagmeHTa cusum-rpaHka. Cusum-kapTa 061a4aeT OrpoOMHbIM
NpenMyLLecTBOM 418 ynpaeneHus npoueccamy. OHa MO3BOJMISET 6LICTPO WM TOYHO OMpPefeNnTh
MOMEHT M3MeHeHMI npoLecca, Korga HeobXo4MMbl KOPPEKTUPYIOLLME feiACTBUS.

Mone3Has hyHKUMS CUSUM-KapTbl COCTOMT B TOM, YTO OHa MOXET OblTb 0b6paboTaHa 6e3
rpajMyeckoro u3obpaxeHus, T.e. B TabnWYHON opme. DTO OYEHb MOME3HO MPU  KOHTPOse
npouecca, Korfa Konm4ecTBO NapameTpoB MpoLecca 1 XapakTepUCTVK NPOAYKLMN BENKO. [aHHble
0 COCTOSIHUM npouecca MOryT GbITb MOMYYEHblI aBTOMATMYECKM U 3arpy>KeHbl B COOTBETCTBYHOLLIEE
nporpaMmMHoe obecrneyeHne A/ aBTOMATUYECKOro cusum-aHanH3a. MeHemKep npouecca MOXeT
ObITb NpegynpeXxaeH 06 WM3MEHEHUAX MO0 MHOTUM XapakTepUCTUKaM OfHOBPEMEHHO. [Mpumep

METO/a NPUBEAEH B NPUIOXKEHUN B,
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5 OcCHOBHble 3Tanbl  MOCTPOEHMA  cusum-kapTbl.  ['padmyeckoe

npeAcTaBeHne

Mpu MOCTPOEHMM CUSUM-KapTbl AN OTAENbHbIX 3HAYEHWA HEOBXOAMMO BbINOAHUTbL
cneayouime aeicTBms:;

Jtan 1 BblOupaloT OMOpHOe, LeneBoe, KOHTPOSIbHOE WM MPEeLNOYTEHHOE 3HAuYeHue.
CpefHee apuMeTUMYeCKOe MOCMEAHUX Pe3y/bTaToB 0ObIYHO O6GecrneynBaeT KapTe XOpOLYH
ONCKPUMUHALMIO.

JTan 2. 3aHOCAT B Tabnuuy pe3ynbTaTbl B 3HAYMMON MOCNEA0BaTebHOCTU (Hanpumep,
XPOHO/OrMYECKOW). BbluMTatoT ONOPHOE 3HAYEHUE U3 KaXKAOM0 pesy nbTara.

JtaH 3. T[locnefoBateNbHO  CYMMUPYHOT — 3HAYeHWs, MONy4YeHHble Ha 3Tane 2.
MocneaoBaTenbHble CyMMbl M306paXKaroT Ha cusum-KapTe.

3tan 4. Ans 6onblueil HarnagHOCTW yCTaHaB/IMBAKOT MacLuTab mo ropu3oHTa/IbHOR OcK He
6onee 2,5 MM MeXay TOUKaMM.

JraH 5 [Ona  pasymMHON  gUCKpUMMHauMK, 6e3  M3NWLIHEN  YyBCTBUTENbHOCTH,
PEKOMEHAYETCS:

a) BblOpaTb YAOOHbI MHTEPBA/T MEXAY TOYKAMMU Ha FOPU3OHTA/IbHOM OCM H MHTEpBa/ Ha
BEPTMKabHOM OCW, PaBHbIA 20 (MK 20€e AN CUSUM-KapTbl CPeHEro), OKpYriss B COOTBETCTBUM C
npasunamu;

b) ecim HeobxoaMMo O6HapYXWTb W3BECTHOE W3MeHeHue, Hanpumep 6, BblOpaTb
BEPTMKa/IbHbIA MacliTab Tak, 4Tobbl OTHOLUEHME eAMHMLbI MacluTaba Mo BepTUKasbHOW OCU K
eayHMLe MacliTaba Mo FOPU3OHTabHOW OCM CcOCTaBasno oT 5 g0 25 C OKpyrfieHnem B
COOTBETCTBMW C NMpaBUIaMu.

MpumeuaHne - BbiGop MacliTaba OYeHb BaXeH, Tak Kak HeyjauHblii MaclwTaé MOXeT CcO3faTb
OWM60YHOE BreYaT/ieHne 0 COCTOsIHWM npoLecca. MacliTab, BbiGpaHHbIA B COOTBETCTBUN C NEPeUNUCIEHNSMU a) U b),

nokasblBaeT 060CHOBaHHbIE M3MEHEHWS U HC ABNSETCS HU CIMLLKOM 4YyBCT BUTE/IbHbIM, HA C/TMLLUKOM UHEPTHbIM.
6 MNpumep cusum-rpaduka. HanpsxeHve Ha gBurartene

6.1 lpouecc

MonyyeH Habop m3 40 3HAYEHWA KOHTPONMPYEMON XapaKTEPUCTUKM B XPOHOMOMMYECKON
nocnefoBaTeNnbHOCTW.  KOHTpOAMpYeMOiA  XapaKTePUCTMKOW — SIBNSETCH  HanpsbkeHue  Ha
3NIeKTPOABUraTensX MOLLHOCTEIO He 00/nee OAHOM NOWaAWHOW CWMbl Ha PaHHeid cTagum
npou3BoacTBa. M3MepeHMs  BbIMOMHEHbI B HEMPEPbIBHOM MacluTabe Ha [Jpuratensx B
MOCNeA0BaTENbHOCTY X W3rOTOB/EHUS. Pe3ynbTaTbl U3MEepPEHWiA:

9, 16, 11, 12, 16,7, 13. 12, 13, 11, 12, 8, 8, 11, 14,8. 6, 14,4. 13,3,9. 7, 14, 2. 6, 4, 12. 8,
8, 12,6, 14, 13, 12, 14. 13, 10. 13, 13,
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OnopHoe vnKn LeneBoe 3HaveHne HanpsXeHus coctasnget 10 B.

6.2 MpocToli rpagmk pesynbTaToB

Ons nydwero nNOHWMaHWA OCHOBHbIX CBOWCTB MpoLecca C MOMOLLbHO CTaHAApTHOro
noAxoda HeobXoAMMO rpauyeckn MpefCcTaBUTb 3TV 3HAYEHWS B eCTECTBEHHOM MOpsAKe (CM.
pucyHoK 1a).

Ha rpacuke 3ameTHO 06Llee YMeHbLUEHVE CPeAHEro B CPefHei YacTu OT 60nee BbICOKOrO
HayYa/IbHOr0 YPOBHSA C TaKUMU XE 3HAYeHUAMU B KOHLE. PUCYHOK 1a) He NO3BOMAET YETKO YNOBUTL
TEHAEHUMN W3MEHEHUS KOHTPONMPYEMO XapaKTepUCTUKM BCNEACTBUE BbICOKON W3MEHUMBOCTU
JaHHbIX.

6.3 CTaHgapTHasa KOHTPO/IbHaA KapTa MHAMBUAYaNbHbIX 3HAYEHWI

3aTeM COCTaB/AIOT CTaHAAPTHYHO KOHTPOSIbHYIO KapTy WHAMBMAYANbHbIX 3HaYeHWid [Cm.
pvcyHoK 1b)].

PucyHok 1 b) He pobasnser scHocTM. OH faxe BBOAUT B 3abnyxaeHue. CTaHOapTHble
KpUTEpUM  CTaTUCTUYECKOr0  YMpaBfieHns  MPOLECCOM N1 NPOBEpPKM  CTabunbHOCTU Y
YMpaBnsaeMoCcTy MPOLIECCa BKIKOYAIOT ClefytoLLiee:

a) OTCyTCTBME ToUeK Bbiwwe BepxHeid (UCL) nnm HwkHel (LCL) KOHTPOMbHOW FpaHunLbl.

b) OTCyTCTBME CeMU WnKM 60nee MNOCNeAoBaTeNbHbIX TOYEK MOHOTOHHO Y6bIBAKOLLMX WM
BO3PACTAOLLMX 3HAYEHUIA cusum;

C) OTCYTCTBYE CEMM TOYEK, PACTONOXEHHBIX BbILLIE UMW HUKE LIEHTPaIbHOW IMHUN NPOLIECCA.

B paccmatpvBaemMoM  NpUMepe  BCe  MEPEYMC/IEHHblE  KPUTEPUW  BbINOJHAIOTCS,
CNefoBaTeNbHO, MOXHO CAeNaTb BbIBOA, YTO JaHHbIA MPOLECC ABNAETCA YCTONYMBLIM BOKPYT €ro
cpeaHero ypoBHs 10 B, KOTOpbIA SBASETCA LeneBbIM 3HaueHueM. [JanbHeilwuii cTaH4apTHbIN
aHa/sM3 Mokasan, YTo, HeCMOTPS Ha CTabWIbHOCTb, MPOLECC He YAOBMETBOPSET YCTAHOBIEHHLIM
Tpe6oBaHuaM. Cam Mo cebe aHanM3 He AaeT 0ObACHEHWS NMPUYMH HECOOTBETCTBUA TPE6OBaAHUAM.

MpuymHa HeCnoCOBHOCTU CTaHAAPTHON KOHTPO/bHON KapTbl UHAMBMAY&IbHbIX 3HAYEHWI
BbISB/IATL MPUUMHBI  U3MEHUMBOCTU MpOLIECCa COCTOMT B TOM, UTO KOHTPOJ/IbHbIE TpaHuLbl
OCHOBaHbl Ha (aKTMYeCKOM COCTOSIHAM NpoLecca, a He Ha YCTaHOBJIEHHbIX TPeboBaHWAX.
CrefosaTenibHO, €C/M MpoLeccy NpucyLla BbICOKaA W3MEHUMBOCTb, KOHTPO/bHbIE paHuULb
ABMAKOTCA AOCTATOYHO LUMPOKMMU. Heobxoaum MeToA, KOTOPbIA Nyulle BbISBASET TEHAEHLMK
M3MeHeHWIA npoLiecca 1 NO3BONSET ONPeAENUTb U YAaNNTb UX OCHOBHbIE MPUYMHBI.

I'Ipmmeanme - ﬂ.OI‘IOI‘IHI/ITeI'IbHoe NCNONb30BaHNE KOHTPO/IbHbIX KapT CKO/Mb3ALLEro pasmaxa MO3BOMAET
nccnefosath Apyrue npobaeMbl MU3MEHUMBOCTY.

6.4 Cusum-kapTa. O6Lwuii 0630p

3aTeM [aHHble MpeAcTaBNAOT Ha cusum-kapTe. Ha pucyHke 1 c¢) npefcrasneHa cusum-

KapTa ansg pacCMOTPEHHbIX Bbllle AaHHbIX.
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a) MpatimK 3HAYEHWIA HAMPSKEHWS! Ha 3NEKTPOABMIaTeNsX

HanpsxaHue

Q

15

1 5 9 15 1? 21 25 29 33 3
Howmep asurarens

b) CTaHaapTHas KOHTPO/bHasA KapTa MHAVMBUAYaANbHBIX 3HAYEHNI

Hipene

30

20

o ! 47 Un /
B Y J

o th > /

0 n >/

HOMep asurartena

¢) Cusum-kapTa

PucyHok 1- MNpumep. HanpsykeHve Ha snekTpoasurarese
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Mpeablgywe KkapTbl He [alOT OTBETa Ha BOMPOC, TAe MPOW3OLAM  CYLLECTBEHHbIE
M3MEHEeHUs YPOBHA npouecca. [pamk cusum-KapTbl MO3BOMSET ONpefennTb 3Ty 06/1acTb.
BusyanbHbIil aHann3 yKa3blBaeT Ha YeTbIpe M3MEHEHNS YPOBHS npouecca B Toukax 10-ro, 18-ro u
31-ro gurateneii.

B pasgene 4 ycTaHOB/EHO, YTO HaKMNOH rpafuka BBCPX/BHM3 YKa3blBAET Ha 3HaYeHWe
YPOBHS MpoLecca Bblle/HVXKe MPeAnoyTUTENBHOTO  3HAYeHUA, a TOPU30OHTaIbHaA  JIMHWUA
yKa3blBaeT, 4YTO YpOBEHb Npouecca COOTBETCTBYET  MPeAMOYTUTENbHOMY  3HAYEHMIO.
CnepoBatefibHO, NMPOLECC HAXOAMTCA Ha YPOBHE LIENIEBOMO 3HAYEHUS TO/IbKO B TEYEHME KOPOTKOro
nepuoga spemeHn mexay I1-m n 18-m gBuratensmu. Y gsurateneid ¢ 1-ro no 10-i u ¢ 33-ro go
KOHLIa HabnogaeTcsl MOBbILWEHNE YPOBHS npouecca. Y asurateneit ¢ 19-ro no 32-i - NoHMXeHue
YPOBHS npoLecca.

3TN U3MEHEHUs PACCMOTPEHbI Y UHTEPNPETUPOBAHbI B 6.6.

B peanbHoii cuTyaumn Ha crefytoliem tane Heo6xoauMmo onpeaenuTb, YTO MPOMU30LL/IO B
3TUX TOYKaxX MpoLecca W BbI3BAIO TakKMe W3MEHEHW HanpsXeHus. 3TO 3acTaB/feT NOCTaBWUTb
HEKOTOpble BOMPOCHI /19 YNy4lleHns cTabunbHOCTU npolecca Ha yposHe 10 B. Hanpumep, yem
cbopka ppuratens 32 oTAMyaeTcd OT cbopku pAsuratens 33? Wnu, uto npomM3owwnio ¢
NCMbITaTe/lbHbIM 060PYLOBaHNEM B 3TOM TOUKE? 3TO COOTBETCTBYET CABMIY YPOBHS NpoLecca um
n3MeHeHNsM B napTum? W Tak ganee. Vicnonb3yemasi Takum 06pa3oM Cusum-kapTa obecneyvBaeTt
[MNarHoCTUKY COCTOSIHMA MpoLiecca W MNO3BOSET ONPeLeNATbL BOSMOXKHOCTM €ro YyuLLeHMS.

6.5 TlocTpoeHuMe cusum-KapThbl

MocTpoeHMe cusum-KapTbl MHAMBMAYANbHbLIX 3HAYEHWUIA, KaK B paccMaTpyvBaeMoM MpUMepe,
OCHOBAaHO Ha BbIMO/IHEHWM 3TAMOB, YCTaHOB/IEHHbLIX B pasaene 5.

JTan 1 BblbupatoT onopHoe 3HadeHue RV. B npumepe npegnoyTUTeNlbHOE W OMOPHOe
3HayeHus pasHbl 10 B.

J1an 2. 3aHOCAT B Tabnuuy pe3ynbTaTbl M3MEPEHWIA HanpsXKEHUs B MOC/eA0BaTE/IbHOCTM
M3roTOBNEHMSI HAMPOTWMB HOMepa ABuratens B Tabnumue 1(ctonbupl 2 1 6). BbluntatoT 3HaveHne 10
(omopHOE 3HaYeHMe) U3 KaXKAO0ro pe3y/nbTaTa N3mMepeHuin (cm. Tabnuuy |, ctonbubl 3 u 7).

Jr1an 3. MNocnefoBarenbHO CyMMUPYIOT 3HaUeHWs 13 Tabnuupsl 1 (ctonbubl 3 v 7) u cymmy
yKa3blBaloT B cTonbuax 4 u 8. M3obpaxaloT B Bufe rpaduka [faHHble cTonbuos 4 u 8 B
COOTBETCTBMM C HOMEPOM ABUraTens [CM. pUCYHOK 1cC)], yuuTbiBas peKoOMeHAaLuuM OTHOCUTENIbHO

MacLUTaba Ha aTanax 4 u 5 pasgena 5.



FOCT P UCO 7870-4 - 2013
Tabnuua 1 — TabnmyHoe nMpeAcTaBeHUE BbIYMCIEHWIA ANS CUSUM-KapTbl Ha OCHOBE

MocnefoBaTeNlbHOCTU M3MepeHUIA HanpshKeHNs!

Homep HanpskeHne HanpskeHke Cusum-kapTa Homep HanpsbxeHne HanpspkeHne Cusum-kapTa

fBurarens MmuHyc 10 B fsurartens MuHyc 10 B
(@) @ (©) 4) ®) 6 Q) (&
1 9 -1 -1 21 3 -7 o1
2 16 % 5 22 9 -1 +10
3 n ¢l 46 23 7 -3 7
4 12 32 +8 24 14 4 o1
5 16 6 +14 25 2 -8 +3
6 7 -3 o1 26 6 -4 -1
7 13 w3 +14 27 4 -6 -7
8 12 *?2 +16 28 12 *?2 -5
9 13 +3 +19 29 8 -2 -7
10 n 1 320 30 8 -2 -9
n 12 32 322 31 12 *2 -7
12 8 2 320 32 6 -4 -11
13 8 -2 +18 33 14 4 -7
14 ¢ 1 +19 34 13 3 -11
15 14 +4 #23 35 12 32 -7
16 8 -2 21 36 14 *4 -4
17 6 -4 *17 37 13 33 2
18 14 34 321 38 10 0 2
19 4 “6 +15 39 13 *3 5
20 13 3 +18 40 13 3 5

6.6 MHTepnpeTayums cusum-kapTbl

6.6.1 BeegeHue

Mpu  W“CMONb30BaHMM  CUSUM-KapTbl A1 PETPOCMEKTMBHOIO  aHanM3a Kak B
paccmaTpyBaeMOM MpUMepe, O06bIYHO Jlydlle He COCpPefoTaumBaTbC HAa OTAEMbHBIX TOUKax
rpajuka, a MPOBECTV MUHMMa/bHOE KOJIMYECTBO MPSIMbIX SIMHWIA, KOTOpPblE ABAAKTCS JIMHUAMM
Hauny4LIero BU3yasbHOro NPUGIKEHNS NPEeACTaBNEHHbIX AaHHbIX [CM. pucyHoK 1c)].

He crefyet MHTepnpeTMpoBaTh HAK/IOH 3TUX MPAMbIX U UX PACMONOXEHWE OTHOCUTENbHO
BEpPTUKa/IbHOW ocu. HeobxoayMo OTMETUTb, YTO BEPTMKaIbHAsA OCb HC NPELCTaBNSeT (haKTUUecKme
[aHHbIE HaMpPAXEHNS.

MpAMas AMHWMS C  HaKNOHOM  BBEPX/BHM3 HE  YKasbiBaeT, KaK paHblle Ha
yBe/nmyeHne/yMeHbLLEHNE YPOBHSA NPOLEcca, a NMMLb 03HAYaeT, YTO OH MOCTOSHEH W ero 3HayeHue
60nbLUe/MeHbLLE OMOPHOro 3HauveHus. Uem 6onee KpyToi HaKMIOH NpsAMONA, Tem 60/bLUe PasHOCTb C
OMOPHbIM 3HayYeHUeM. [TOpU30OHTa/IbHAs NMHUA YKAa3bIBAET Ha TO, YTO YPOBEHb MpoLecca ABMsSeTcs
MOCTOSHHLIM 1 PaBeH OMOPHOMY 3Ha4YeHWH. VIHTepnpeTaums cusum-KapTbl 415 ABurateneli 6onee
NoApO6HO PacCMOTPEHA HKE.

6.6.2 OCHOBbI UHTepNpeTaLuy cusum-KapTbl, UCNOMb3YS «BOOOpaXKaeMble AaHHbIe 6e3
romex»

MycTb nocnefoBaTeNnbHOCTL MePBbIX 18- I/I3Mep6HI/II7I Hanps>KeHna Ha aBuratene UMeeT
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Bug: 10, 10, 10, 13, 13, 13, 10, 10, 10,9, 9, 9, 10, 10, 10, 8, 8, 8 (cm. Tabnnuy 2, cTtonbey, 2), a
oropHoe 3HayeHue pasHo 10 B.

Tabnuua 2 — BoobpakaeMble [aHHbIE W3MEPEHWUA  HanpsXKeHUs  Ha

3NEKTPOABUTaTeNsX AN UNNKOCTPALN UHTEPNPETALAN CUSUM-KapTbl

Homep asurarens HanpsxeHue HanpsxeHue - 10 B Cusum-kapTa

(€] @ ®) @)
1 10 0 0
2 10 0 0
3 10 0 0
4 13 *3 *3
5 13 +3 %6
6 13 r3 9
7 10 0 «9
8 10 0 9
9 10 0 «9
10 9 -1 +8
n 9 -1 *7
12 9 -1 16
13 10 0 *6
14 10 0 9
15 10 0 %
16 8 -2 *
17 8 -2 12
18 8 -2 0

MonyyeHHas cusum-KapTa NpefcTaB/ieHa Ha PUCYHKe 2.

PucyHok 2 - Cusum-kapTa A/1 BOOGpaXkaeMbIX AaHHbIX
W3 conocTasneHns gaHHbIX Tabnuubl 2 (CTon6ew, 2) U cusum-kKapTbl (CM. PUCYHOK 2)MOXHO
3aMeTUTb, YTO:
a) asuratenn |- 3, 7- 9n 13- 15 cOOTBETCTBYIOT OMOPHOMY 3HayeHUt0 10 B u nexar Ha

FOPV30OHTa/IbHBIX OTPE3Kax MPsIMOI Ha cusum-KapTe. MONOXKeHWE 3TUX FOPU3OHTA/IbHBIX OTPE3KOB

10
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OTHOCMTE/IbHO BEPTUKAIBHOM OCM He CBA3aHO C peaslbHO M3MEepPSieEMbIMW 3HAYEHUAMU, a NNLb C
NPeabIAYLLMMMN 3HAYEHNAMMU;
b) [Burartensm 4 - 6 COOTBETCTBYIOT 3HAUYEHWA BbliLLie OMOPHOIo, a UMeHHO 13 B, 311 Touku
pacnonoXeHbl Ma OTpe3ke BO3pacTaroLleil MpsMO na cusum-kapTe. 34ecb HeT WM3MEHYMBOCTU
JaHHbIX. [py OTCYTCTBUM NOMEX ANA BbIYUCNEHWUS CPEAHEro apugMETUYECKOTO 11 KOHKPETHOro

0Tpe3Ka Ha rpagmke cnefyeT UCNoNMb30BaTh CeayHoLLyto (hopMyy:

Cusum B KOHLe oTpe3ka —Cusum B Hayane oTpeska

CpefHee apuhmeTmueckoe = OMOpHOe 3HaueHne + .
KonunuecTBo MHTEPBaNoB HabMoAeHWI

\ag

C) aHanornyHo ansa apurateneid 9-12:

14»=10+ ("r) =9
d) anda guratenein 16 - 18;
Kvg= 10+ (—) = 8
Takum 06pa3om, pasiMuHbIe YIibl HAKMOHA rpafyKa Ha cusum-KapTe yKasbIBatoT, YTo
- ypeurateneid 1- 3, 7- 9u 13-15 HanpsbkeHne 0CTaBasioCb MOCTOSAHHLIM Ha YPOBHE
10 B;
-y [BHratenei4 - 6 HanpspkeHUe Takke 0CTaBa/IOCh MOCTOAHHbLIM, HO Ma ypoBHe 13 B;
-y gsurateneii 10 - 12 HanmpshKeHWe 0CTaBasloCh MOCTOSHHBIM Ha ypoBHe 9 B;
-y gBurateneii 16 - 18 HanpsbkeHKe 0CTaBa/IOCh MOCTOSHHBIM Ha YpoBHE 8 B.
[na  faHHbIX «6e3 Momex» BblBOAbl O4YEBMAHBLI. [ peabHbIX AaHHbIX Tabnuupl 1
(cTon6ubl 2 1 6) BbIBOAB! HE CTO/b OYEBUAHBI.
6.6.3 WHTepnpeTaunun aiv peanbHbIX aHHbIX
Cusum-KapTa, NpescTaB/ieHHas Ha pycyHKe 1c), NoKasblBaeT, YTo:
a) BbIOGOPOYHOE CpeaHee pe3ynbTaTa U3MepeHui asuratenein 1-10 6o/blie OMOPHOro

3Ha4eHNA U paBHO:

/Cusum 8 KoHUg 0Tpeska - Cusum B Hadane oTpeska \ |

BbibopouHoe cpegHee HanpsixeHue = OMOpHOe 3HayeHne + ~ = 07 L
\ KONMVGECTBO VIHTepBaI'IOB HaontoeHus

b) ona  pBurateneir 11 - 18 BblbopoyHoe cpegHee paBHO 10 B, mockonbky
COOTBETCTBYIOLLME TOYKN HAXOAATCA Ha FOPU3OHTaNIbLHOM OTpe3Ke NpsSMOiA;

c) ansa gurateneii 19-31:

[—12 —20\
Avg = 10+ (- 13- )»7.5B;

d) ansa gurateneii 32 - 40:

11
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4,1= 10+ (N )= 126B
Takum 06pa3oM, cusUM-KapTa MO3BOMSET BbIYMC/NTL CKOMb3ALLME CPEAHUE AMS NEPUOAO0B
M3MEHUYMBOCTY NpoLecca. ITO SBMSETCS CYLLECTBEHHBLIM YNYULLEHWEM MO CPaBHEHUIO C HETMBKUM
MOAXO0J0M KapTbl CKOMb3AILLEro cpeaHero. OBLUme peynbTaTbl NpUBeAEeHsI B Tabnumue 3.
Tabnuuya 3 - CpeaHue HanpsbkeHWs Ana ABuUratenei B

nepuofpbl COXpaHeHMs UM U3MEHEHWS YPOBHS npoLiecca

Howmep gsurarens CpefiHee HanpsxeHune
1-10 12,0
11- 18 10,0
19-31 75
32 - 40 12,6

B KauecTse a/lbTEPHATMBLI 3TOMY METO/Y MOMXHO MPOCTO BbIUUCINUTL IOKANbHbLIE CPefHUe
ANS KKAO0To 0Tpe3ka cusum-KapThbi.

Hanpwmep, gns gpuratenein 1-10:

7 _ /*9+16+11+ 12+ X6+7+ 13+12+13+11)'\ _

~ " ) ~

PesynbTaTbl TaKMX BbIYWMC/IEHWIA MOTYT MWHOF4a [aBaTb HECKOMbKO OT/IMYaroLmecs
pe3ynbTarbl HO CPaBHEHWHO C MPEeAblAYLLMM METOLOM. 3TO BbI3BAHO CTKUBAHWEM AaHHbIX Mpu
MPOBEAEHNN MPSIMOIA IMHNW Yepe3 OTAEMbHbIE TOUKMU.

6.7 MaHX3TTeHCKasa cxema

Mocne npoBeAeHUs WCCMEAOBaHWA 4acTO ObiBaeT YA0OHO MOCTPOWUTH ELLE OfHY CXEMY,
obecrneumBatolLyto 6osnee NpPocToe MpeAcTaBleHWe fdaHHbIX B (opme «Be3 nomex». 310
npeAcTaB/ieHne Nnog BAUSHUEM NPAMOYTO/bHbLIX O4epTaHniA MaHxaTTeHa nonyynno HanMeHOBaHWe
MaHX3TTEHCKOI CXEMbI.

3T0 — npeacTaBneHune JaHHbIX, NPMBEAEHHbIX B 6.6.3, nepeuncneHmns a), b), ¢) n d), B Buge
YCTaHOB/IEHHOTO rpagka Hanps>KeHWid Ha ABMraTensx B COOTBETCTBMM C MOC/eA0BATEIbHOCTHHO
MX U3roToB/EHMS. Cxema NpuBefeHa Ha PUCYHKE 3 411 CPaBHEHWS C KYMY/ATUBHBIMW CyMMaMu Y
MCXOAHLIMW JaHHbIMMW, NPeSCTaBIeHHbIMM Na pUcyHkax 1c) n 1a).

PucyHkn 3, 1¢) u 1 a) 006beguHAT (PYHKUMM M 3HAYEHME CUuSUM-METOda B PEXMMme
PETPOCMEKTUBHOIO aHanm3a (YHKUMOHWPOBaHWS Mpouecca. PUCYHKM MOKa3biBatOT MPOCTOW
METO[, BU3yaNbHOro NpefcTaBneHns faHHbIX 6e3 1CMosb30BaHUsA creuuaibHbIX MaTeMaTUyeckKmnx
CYMBOJIOB U CTaTUCTUYECKUX BbIPaXKEHWIA.

12
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« Llenesoe 3HauveHue

3a <
Homep gbl-garam
PucyHoK 3 - MaHx3TTeHCKas cxema s JaHHbIX Harlpf-I)KeHI/IIZ Ha aneKTpoaBuraTenax
lNpoctoTa U 0AHO3HAYHOCTH MaHX3TTEHCKO CXeMbl 06ecrneunBaloT MOHMMaHVE W
BO3MOXHOCTb  MOSIYYEHNA TEXHUYECKMX BblBOAOB. CuSUM-KapTy MOXHO pacCcMaTpuBath Kak

I'IpOMe)KyTOHHbII‘/’I 3Tan v npeacrtaBneHne aaHHbIX A4 CoCTaB/1IeHUA MaHX3TTEHCKOIA CXEMbI.
7 TIpUHUMMbI MPUHATUS PELUEHWIA Ha OCHOBE CUSUM-KapThl

7.1 MpaBuna NPUHATUA peLLeHns

MpaBuna NPUHATUA PeLUeHNin HeoOXOAWMbI [/ MHTepnpeTauum cusum-kapTbl. Ecnn
npasuna MPUHATWS PELLEHWIA YCTaHOB/EHbI B 3aBUCMMOCTM OT CBOICTB MpoLecca, TO Ha OCHOBe
CUSUM-KapTbl MOryT OblTb NPeSnpuUHATLI Heobxoaumble AedcTBuA. O6bIMHO 3TW  [eicTBUS
BK/THOHAOT:

a) 4N19 ynpae/eHns NpoLecCoM: KOPPEKTUPOBKY YCOBUIA (hYHKLMOHNPOBaHMA NPOLECCa;

b) ANs yNyULWEeHNs: uccnefoBaHMe NePBONPUUNH M3MEHUMBOCTY;

C) ANA NPOrHO3MPOBaHWS: aHaM3 1, NpY  HeobXOAMMOCTW, KOPPEKTUPOBKY MOAENM
MPOrHO3MPOBaHMA UN ee MapameTpoB.

7.2 OCHOBbI NPUHATUS peLleHnii

Heo6x04MMO0 YCTaHOBWUTbL OCHOBHbIE KPUTEPUN MPUHSTAS PELLEHNIA.

[ns obecneyeHns 3(PEKTUBHbLIX OCHOB OBHapY>XeHWsI CUrHana 06 M3MEHEHUWU COCTOSIHMA
npouecca, He06XOAMMO YCTaHOBEHME KOMMYECTBEHHbIX XapaKTePUCTMK «llyma» B cucTeme. YTo
MPeACTaBNAT COBOM LUyM W CUrHan, OMNpefensieT MpUHATas CTpaTerMs KOHTPOAs, KoTopast
yCTaHaB/MBaeT HeobX0AMMOe KONMYeCTBO HabMofeHWi, YacToTy 0Tbopa M Crnocob cocTasfeHus
BbIOOPKM MM nogrpynmnbl. CnefyeT yunTbiBaTb, YTO Mepa, MCMO/b3yemas Ans KOMMYECTBEHHOA
OLLeHKM M3MEHYMBOCTY MpoLecca, Kak NpaBusio, BAKSIET Ha pe3y/bTar.

COO6CTBEHHYIO W3MEHYMBOCTb OObIYHO M3MEPAIOT C MOMOLLUBI0 OfHOM M3 CheaytoLmx

CTaTUCTUK.

13
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a) CTaHmapTHOE OTK/IOHEHME: ecnM A1 MOCTPOEHUS CUSUM-KapTbl  MCMOMb30BaHb!
OTAeNbHbIE HABMOAEHUS.

OThenbHble HabMOAEHNSA NS BbIMMCNEHWNS CTaHAAPTHOrO OTK/IOHEHWS npouecca 06bI4HO
BbIGMPAIOT OT rOMOrEHHOr0 CerMeHTa flaHHbIX. OTO TpeboBaHWe ABNSETCH JOCTATOYHO XKECTKUM.
M3meHunBOCTL 60/bLLEe COBCTBEHHOM WM3MEHUMBOCTM MpOLiECcca PacCcMaTpuBaloT Kak pesy/bTar
[eNCcTBMA  CneunaibHbIX MPWUYMH, UTO YKasblBaeT Ha CABUM CPeAHero Cepum AaHHbIX Win
M3MeHeHe CO6CTBEHHOM M3MEHUMBOCTM UM TOFO U APYroro.

b) CTaHfapTHas olMbKa: ecium HekoTopas (PyHKLMS MOArpynnsl HabMioAeHUNA, Takas Kak
cpefHee, MeAnaHa UM pa3Max Mo3BonseT MOCTPOUTL CUSUM-KapTy.

MoHATME MOArpyNMnbl OCHOBAHO Ha TOM, YTO W3MEHYMBOCTb B Mpejenax MoArpynmbi
ABNSETCA pe3ynbTaToOM BO3AEACTBMA O6LMX, & MeXAy NoArpynnamy - CreumanbHbIX MpUYMH.
OCHOBHOIA pOnbl0 CUSUM-KapTbl ABMSETCA BbIIBNEHNWE OBOLMX U 0COBObIX NPUYMH U3MEHYMBOCTM.
CnefoBaTenbHO, MpPaBWIbHLIA  BbIOOP MOAFPYNMbI  MMEET OFPOMHOe 3HadeHue. Hanpumep,
CoCTaBfieHWe MOoArpynnbl MyTeM OT6GOpa YeTbipex MOCnef0BaTeNlbHO W3rOTOB/EHHbIX EeAVHUL,
MPOAYKLMMA MPOM3BOACTBEHHOrO MpoLEecca KaXabliAi 4ac, B MPOTUBOMONOXHOCTL OT6OPY OfHOA
eVHULBI NPOAYKLMM Yepe3 Kakable YETBEPTb Yaca, MOXET [aTb COBEPLUEHHO pasHble OLEHKU
n3mMeHunBocTW. CTaHgapTHas OLMGKa B MEpPBOM Cflyyae MeHbLle, YeM BO BTOpoM. OfHa cusum-
KapTa XapakTepusyeT W3MEHUMBOCTb MOCMEeA0BaTe/bHbIX eAMHWUL,  MpogyKumMu, a gpyras
M3MEHYMBOCTb Yepe3 15 MUHYT. BbI6Op COOTBETCTBYIOLLEN Mepbl U3MEHUMBOCTU 3aBUCUT OT TOrO,
0 KaKoii U3MeHUMBOCTW JO/MKHA CUTHAM3MPOBATb Kapra.

OpHako, TpeboBaHWe HanMuma CTabubHOCTY MPOoLiecca B TeYeHWe Nepuoga, A0CTaTOYHOTO
AN YCTAaHOB/MEHWS KOMMYECTBEHHLIX MOKasaTeNel W3MEHUMBOCTM, TaKMX KaK CTaHJapTHOe
OTK/IOHEHWe WA CTaHAAPTHasA OLIMOKa, SBNSETCA CAMLIKOM >KECTKUM AN HEKOTOPbIX obnacTei
MPUMEHEHNS CUSUM-METOZa.

Hanpumep, HabnioAeHUs HeMpepbIBHOrO MNpouecca MOryT MOKasaTb He3HaUWUTesbHble
OTK/IOHEHMS CpefHero ypoBHs. TpebyeTcs, YTOObl MMEHHO HO 3TUM OTKIOHEHWSM BbUIN MPUHSATHI
PeLLeHMS 0 CUCTEMATMYECKORA UM NOCTOAHHOM N3MeHUMBOCTW. Hanpumep:

a) NpoueccoM  ynpaenseT TepmocTaT WM ApYroe YCTPOWCTBO — aBTOMATUYECKOro
ynpasneHus;

b) Ka4eCTBO MCXOLHOrO CbipbSi MOXET MOABEPraThCs He3HAUUTENbHLIM W3MEHEHUAM, He
HapyLLas yCTaHOB/IEHHbIX TPebOBaHWiA;

C) NPpU  MOHUTOPUHIE OT3bIBOB O JIEYEHWM MauyMeHTa MOryT ObiTb  BbISB/EHbI
He3HauMTeNbHble M3MEHeHWs 0OMeHa BELLECTB, CBA3aHHbIe C NWLLER, npebbiBaHeM B GOMbHWMLE
WM SOMALLUHWMKW fenamMmn W T.4., HO MO BCEM MOC/EACTBUSM NEYEHWS LOMKHbI BbiTb MPUHATHI
peLueHns 06 06Luel N3MEHUYNBOCTM.

C [apyroil CTOpOHbI, BbIGOPKA MOXET BK/OYATb MNPOAYKUMIO WM HAGNOAeHUs 13
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HECKOJIbKMX UCTOYHUKOB (aAMUHWUCTPATMBHbLIX 06/1acTeid, 3aBOA0B, MalUMH 1 ONepaTopoB). Takxke
MOXXET MPUCYTCTBOBATb C/IMLUKOM 60/bLIAs SIOKa/IbHasA M3MEHUYMBOCTb, YTO HE MO3BOMUT MPUHSATHL
afleKBaTHbIE PELIeHMs O CMelleHUn o6Lero cpefgHero. [loaTomy fAaHHble, MOMyYeHHblE U3
HECKO/bKMX MCTOYHUKOB, ClieayeT 06pabaTbiBaTb OCTOPOXHO, MOCKOMbKY HEKOTOPblE 0COGEHHOCTU
OTAE/bHbIX WCTOYHWMKOB AaHHLIX MOFYT ObiTb MPOMyLeHbl. Kpome TOro, M3MeHYMBOCTb MEXAY
MCTOYHMKAMM [aHHbIX MOXET ObITb 3amMackupoBaHa W3MEHEHWSAIMMW, MPOMCXOAALMMI BO BCEW
CUCTEME BO BPEMEHU.

OfHUM U3 BaXXHbIX MPEAMNON0XKeHWA B CUSUM-NPOLEAYPE ABMSETCA TO, YTO CTaH4apTHOe
OTK/IOHEHMe MpoLiecca a NpeanosaraeTcs NOCTOSHHLIM. Mo3TOMy MpeXae YeM NpUMEHSTb cusum-
npoueaypy, Npouecc JO/MKeH 6biTb MCCNEAOBaH Ha HanMuMe CTaTUCTMYECKON ymnpasnsemocTu (C
MOMOLLLIO J1-KapTbl, VKapTbl MM KapTbl CKOMb3ALLMX Pa3MaxoB), a 3aTeM OMNPeAeSAtoT OLEHKY a.

MOoXeT TaKKe NPOsBUTLCA MOCNeA0BaTeNIbHAsA KOPPEAUMA Mexay HabnogeHusMu, Korga
OAHO HabnMofeHVe OKa3blBaeT BAWAHWE Ha cnedytowee. WnniocTpaumeil  oTpuULATENbHON
MoCneaoBaTeNbHOM KOPPeNaUmmn SBSKOTCA NocneoBaTeNbHble 3HAYEHWST MacCbl MCMOb30BaHHOMO
CbiMyyero MaTepuana, KOrfa HVBENMPYIOTCS OLIMOKM  Mpeablaywied UM MOCMeaytowero
1ccnefoBaHWii. pyrm nNpuMepoM SBASIETCA CUTyalms, KOrAa HedoCTaTOYHbIA U U30bITOYHBIN
3aKa3 B OAHOM MeCsle KOMMEHCMPYeTCs 3aKasoM B CrefytolleMm Mecsie.  MosieneHue
MOOXKMTENBHOW KOpPPEensLmy BO3MOXHO B HEKOTOPbIX MPOM3BOACTBEHHbIX NpoLieccax, Koraa ogHa
napTvs MaTepmasa YacTUYHO CMeLIMBAETCS C NpeAblayLUei n nocneqytoLeli napTusamMum.

AHaJIOTMYHOE ABNEHME MOXHO HabNoAaTb B (IMHAHCOBBLIX OT4YeTax, Korfa OTAerbHble
nokasaTenu NepexoasT B CeAyHLNA OTUETHBIV Nepuog,

B cuny ckasaHHOro Heo6XoAMMO pacCMOTPeTb [PYrMe  KONMYECTBEHHbIE  MEpbI
M3MEHUMBOCTM B CEPUM WU MOCNEAOBATENbHOCTAX AAHHLIX W YCNOBMS, B KOTOPbIX 3TV MEPbI
SBMAOTCA aleKBATHLIMU.

TaKne Mepbl N3MEHUYMBOCTU, Ha KOTOPbIX OCHOBAHO MPUHSTUE PELLEHUIA C MCMOMb30BaHNEM
CUSUM-KapT, MpWBEAeHbl B nNpunoxeHun A. Kpome TOro, B NpUIOXKeHUn A  NpuBefeH
PeKOMeHaLMN OTHOCUTENBHO UX BbIGOpaA B 3aBUCUMOCTM OT CUTYaLN.

7.3 hheKTUBHOCTbL NpaBUN MPUHATUSA peLleHuns

7.3.1 OCHOBHbIE MOHATUSA

VpeanbHoe BbINOMHEHWE NpaBuia MPUHATUS PeLLeHWst COCTOUT B TOM, UTOObI peasibHble
M3MEHEHUS He MeHee YeM Ha 3afaHHyl BenuuuHy 6biin 0OHapy)eHbl, a npouecc 6e3 Takux
M3MEHEHUIn Mor paboTaTb HEOMNPeAEeneHHo A0Nro 6e3 NOXHbIX CUrHaNoB. B Ae/iCTBMTENLHOCTY 3TO
He AocTwkumo. [pocToil 1 yao6HON Mepoil 3(EKTUBHOCTM MpaBUia MPUHATUA  peLleHul
ABNAETCA CpefHAa AnuHa cepuH (ARL).

ARL npegctaBnseT  coboi  MaTeMaTUYecKoe — OXWAaHWe — KOMWYecTBa  BblGOPOK,
Heo6XoAMMOro ANd NPUHATMA PELLEHWIA O HAIMYUM U3MEHEHWIA.

Ecnn  peanbHble  U3MEHEHWA  OTCYTCTBYIOT, WAeanbHoe 3HaveHMe ARL  pasHO
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6eckoHeyHocTW. [pakTuyeckas Lenb B TakOW CUTyauum COCTOMT B TOM, 4To6bl caenatb ARL
6onblWMM. HaobopoT, Npu HaAMyMM peanbHOro M3MEHeHMs uaeanbHoe 3HadeHne ARL paBHO 1,
Korfa M3MeHeHVe 06Hapy>KeHO Mnpu OT6ope cregytoweli Bblbopku. Bobibop ARL npegcTtaBnset
CO60 KOMMPOMMCC MeXay 3TUMM [ByMms TpeboBaHusMMW. [IpuHATME OLUIMOOYHOrO peLUeHns
[elicTBOBaTb, KOrfa MpoLecc He WU3MEHW/CS, NPUBOAUT K «CBEPXYMNPAaB/EHLIO» U elle 60/bLuemy
YBE/IMYEHWNIO U3MEHYMBOCTU. TIPUHATME COOTBETCTBYIOWLMX Mep, KOrfa npouecc W3MeHWnCs,
cnocobcTByeT obecreyeHUo  CTabunbHOCTM  mpouecca. B [eiCTBUATENbHOCTM  3TO  TOXKeE
yBe/IMYMBaET M3MEHUMBOCTL NpoLEcca 1 NPUBOAUT K YBEIMHEHWIO CTOMMOCTM NPOM3BOLCTBA.
3HaueHne ARL Takxe MOABEPKEHO M3MEHUMBOCTW. VIHOMAA NOXHBIA CUTHAN MOXET OblTb
noslydyeH nocne 6ONbLUOKA CepUM [aHHbIX WM U3MEHEHUE O6HapYy>XeHO OYeHb 6bicTpo. B
HEKOTOPbIX CyyasxX HeyfauHblli 0T60p BbIGOPOK MOXET BbI3BaTb MOSAB/EHWE JIOXKHbLIX CUTHAMOB
WM TaK 3aMacK1poBaTh peasibHOE U3MEHEHNWE, YTO OHO He NPUBELET K MOSABIEHWIO CUTHaa. Bpems
OT BpeMeHU (haKTUYecKy u3MeHUmBocTb ARL Heobxogumo wuccneposatb. O6bluHO ARL

paccMaTpuBatoT Kak Mepy 3((heKTUBHOCTU NpaBuia NPUHATUS PELLEHWIA.

VICTUHHOE cocTosHMe npoLiecca Tpebyemblii cusum VpeansHoe THaneimeARL
YpoBeHb npoLiecca paBeH Lienesom 3HaueHne ARL [0CTaTOYHO BE/INKO
P poy P H Y A BeckoHeyHOCTb
LUAYeHNIO UK 630K [Mano NoXxHbIX CMrHasIoB)
CylLLecTBEHHOe OTK/NOHEHWE YpoBHA  3HadveHue ARL Maso (6bicTpoe 1
3povecca OT LieNeBoro 3HaveHms 30HapY>KEHHE N3MEHEHNN)

7.3.2 Mpumep BbluncneHna ARL

MoHaTMe ARL He onpefeneHo HO OTHOLIEHMIO K cusum. Ha pucyHke 4 nokasaHa
CTaHJapTHas KOHTpO/ibHasA kapTa LlyxapTa C KOHTPOMbHbIMW [paHMLaMM Ha YpoBHe + 3
CTaHJAPTHbIX OTK/IOHEHWA OT LeHTPa/IbHOW IMHUW ANS HOPMa/IbHOIO pacrpeseneHus.

370 pacnpefenieHne HasbIBalOT «HOPMUPOBaHHbLIM», MOCKO/bKY Y HEro HyfneBoe cpefHee U
CTaHJapTHOe OTK/IOHEHUE, PaBHOE eANMHULLE.

B cooTtBeTcTBMM C pucyHKOM 4 npubausuTensHo 0,135 % HabnogeHwnin B cpefgHeM
nonafatoT BHE K&XKAONM U3 rpaHuL, eciu CpeAHee NpoLecca HaXo0AWTCS Ha LIEHTPasTbHOM IMHUNA WK
Ha LEeNeBOM 3HadeHWW. Ha ocHOBe 3TOro MOXHO ferko nogcumtatb ARL: 1/0,00135 = 741.
[pyruvun cnoBamn B CpefHEM Bbillle BEPXHE KOHTPONMbHOM TpaHMLbl MonagaeT OAgHO K3 741
HabntoJeHMs. DTO YacToTa OLIMOKM CUTHaNa 06 M3MEHEHWUM YPOBHS MpPoLecca, Koraa (hakTUYecKm

M3MEHEHNE HE NPOKU3OLLINO.
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-3 -r -1 | j r 3
CTaH,CI,apTHOE OTK/TIOHEHNE

PucyHok 4 - T'padik NNOTHOCTM HOPMUPOBAHHOIO HOPMa/ILHOTO pacnpefeneHuns

CnepoBaTe/ibHO, AN MPaKTUYECKMX Lieneil HeobxoaMmo pa3paboTaTb CUCTEMY KOHTPOSS,
06ecreymBaloLLy0 BbICOKOE 3HayeHuMe ARL. Korga ypoBeHb MpoLecca COBMaJaeT C LEe/eBbIM
3HaYeHVeM.

Ecnn 3agaHbl ABe rpaHuubl U cpefHee npoLecca CoBMafaeT C LeneBbIM 3HadeHnem, ARL
[lensT Ha [iBa, T.e. oH paseH 1/(0,00135 + 0,00135) = 370.

Ecnn cpegHee npouecca CMeLLEeHO Ha CTaHAApTHOe OTK/IOHEHWE K BepXHeli KOHTPO/bHOW
rpaHuue, T0 B cpefHeM 2,28 % HabnogeHnin 6yayT HaXOAMTLCA Bbllle BEPXHEN KOHTPO/bHON
rpaHuupl. Torga ARL no oTHoweHmto K UCL ctaHoBuTea 1/0,0228 = 44 ans 31Ol O4HOCTOPOHHEN
rpaHvusl.  [pyrumm  cnoBamu, B cpefHem, noTpebyetca npubnusnTensHo 44 uWHTepBana
HabnoaeHns, UToObI BbISBUTL CABUT CPELHEr0 Ha O4HO CTaHAapTHOE OTK/IOHEHMeE.

Mpy HaMMumMn [BYX rpaHuL, OXmaeTtcsd, 4to Hwxke LCL OyaeT HaxogmuthCs TONbKO
0,0032 % HabMOAEHWA, MOCKONbKY 3HaYeHWe, PaBHOE CPeAHeMY Mpouecca MUHYC YeTblpe
CTaHAaPTHbIX OTK/IOHEHWS, HAXOAMTCSA AocTaTovHO faneko oT LCL. Tak kak 1/(0,000032 + 0,0228)
CYLLECTBEHHO He BAMseT na 3HadeHWe ARL, BblYACNEHHOE ANA eAMHCTBEHHON KOHTPONbLHON
rpaHuUbl M cABUra CpefHero mpouecca Ha OAHO CTaHAApPTHOe OTK/OHeHMe, 3HadveHne ARL B
C/lydae [ABYX KOHTPOSbHbIX TIpaHuL nNpubAuSNTENbHO TakOe >Ke, KaK W B C/yvae OfHOM

KOHTPO/NbHOW FpaHuLibl, @ UMEHHO, 44.

CymMMUpOBaHue:
CpefHee npouecca pasBHO B cnyyae ABYX KOHTPOJIbHLIX rpaHuL, 3HaveHne ARL paBHO
LieneBOMY 3HaYeHMIo nonosuHe ARL ans 04HOM KOHTPO/LHOW rpaHuLbl
CaBur cpefHero Beepx B cnyyae ByX KOHTPO/bHBIX rpaHuL, 3HaveHne ARL paBHO

ARL 15 0fHOIA KOHTPOMBHOM rpaHnLbl

Ha npakTviKe 4acTO MPUMEHAIOT [OMOMHUTENBHO NPeLynpexaatole rpaHnLbl Bbille 1
HVDKE CPefHero MpoLecca, KOTOpble 3alUMILAKT OT CAMLWKOM 6bICTPOro O6HApYXeHWs capura
CPedHero npoLecca, 3a CHET YBE/MYEHNS KOJIMUECTBA NIOXKHbIX CUMHA/IOB, KOraa cpeaHee npoLiecca

paBHO LiefleBOMy 3HauyeHuto. KapTa LllyxapTa oueHb MpuBMeKaTeNlbHa W MOMynsipHa M3-3a ee
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MPOCTOTHI U 3(h(HEKTUBHOCT OBHAPYXKEHUS! OTAEMbHBIX CMELMaTbHbIX MPUYMH, Bbi3bIBAIOLLMX

GonNblUVe CABUTY CPEAHEro npoLiecca.

OfHako OO6LLEN3BECTHO, UTO KOHTPO/bHasA KapTa LUyxapTa gacT Mano CUrHanoB npu
HeGO/MbLLUMX CABWUraX CPeAHEro, AaXKe eC/M OHW COXPAHAOTCA. STO YKa3blBaeT Ha Apyroi MeTof,
6onee GbICTPOro O6HAPYXEHWUA CABUra CPeAHEro Mpu BbICOKUX 3HaueHMax ARL, Korga cpegHee

npouecca HaxoauTCs PAAoM € LieNeBbIM 3HaYeHVeM. 18 3TOro XopoLUo NoAaxoAuT cusum-mMeTos.
8 Twnbl peLleHunin no cusum-KapTe

8.1 ®dopmbl V-Macok

Camble npocTble NpaBuia PeLUeHWs Ha OCHOBE CUSUM-KapTbl NpeAcTaB/eHbl hopmamut
V-macok. CyLLecTBYIOT pas/inyHble popMbl V-MacoK. OHW MAEHTUYHBI MO NPUHLMIY MOCTPOEHMSA
1 OMHaKOBO 3(IPEKTUBHbI:

a) yceyeHHas V-Macka;

b) nonynapabonmMyeckas Macka;

C) yKopoyeHHas V-Macka,;

d) nonHaa V-macka.

8.2 YceyeHHaa V-macka

8.2.1 KoHowypauus n pasmepsl

YceueHHast V-Macka OOLLEro HasHadyeHUs MokasaHa Ha pucyHke 5. OHa COLEepXUT TOUKY
Hayana oTcuyera, 0603HaveHHyt0 O. [1Ba BepTuKaibHble oTpe3ka OB n OC fmHON 5ac Kaxaplii
pacnofioxeHbl MO 06e CTOPOHbI OT TOYKM Hadana oTcyeTa (T.e. H = 500. 3Tn fBa oTpeska
Has3blBAIOT WHTepBanamu pelleHuid. [lBa Hak/IOHHbIX OTpeska B/1 u CD, Ha3biBaeMble
paspeLuatoLyMn IMHUSMK, 0XBaTbIBAKOT cusum-rpagmk. Pasmep EO paBeH AecaTu MHTepBanam

HaboAeHWiA, a BepTUKaNbHble 0Tpe3ku E/1 n ED pasHbl 100e (T. e. F =0,500).

PricyHoK 5 - dopma 1 pa3vepb! yceueHHol V-Mackn 06LLero HasHaueHus
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YceueHHast V-macka B pea/lbHOM MaclUTabe MokaTtaHa Ha pUcyHke 6 Ans KOHTPOSMpyeMol
XapaKTepyCTUKM MpoLiecca CO CTaHAApPTHLIM OTKNOHeHMeM 0,2. 3[ecb UCMOJb30BaHO CTaHAapPTHOE
OTKJIOHEHMe, a He CTaHfapTHas owwubKa, NMOCKOMbKY faHHas Macka pas3paboTaHa Ans KOHTPOSA

OTZieNbHbIX HABMOAEHNIA, @ HE CPeaHEro.

KmYyomaen r
amva

P

a 1 2 3 4 s b 7 3 B 10 I (2 13 14 15 IS 17 1B 1S 2D

Homep unénrogenkr

PUCYHOK 6 - V-Macka B pea/lbHOM MacluTabe [i/1 XapakTepucTuKu npoLecca
(cTaHOapTHOE OTK/IOHEHWE COBCTBEHHOM M3MeHUnBOCTH 0,2)

8.2.2 MNpuUMeHEHUe yCeUYeHHOI V-MacKm

[Nna UCnonb3oBaHMA Macku Ha IMHWWM HayaTa OTCYeTa, PacrofioKeHHO FOpU30HTaNIbHO Ha
cusum-KapTe, YKa3blBatOT TOUKY Havana oTcyeTa. B cuTyauum npofoskarowerocs ynpasneHus
MpoLeccCoM 3TO camast MoCcneAHAs TOUKa.

Ecnm cusum-rpadik HaxoAmTcs BHYTPW paspeLuatolyX IMHUIA Macku (MM UX NPOLIeHNS
[0 Touek A 1 D), TO CyLUECTBEHHbIA CABUM B CPedHEM Ha 3TOM rpaduke He BbisB/ieH. B aTom
CNyyae NpoLecc HaxoAUTCS B COCTOSHUM CTATUCTUYECKON YNPaBnseMoCTW OTHOCUTENbHO LieNeBoro
3HaYeHnd. EcCnnM rpadmk M3MEHEHMS cusum BbIXOAWUT 3a paspeluarolime SIMHWUKM Macku, 370
yKa3blBaeT Ha CYLLECTBEHHOe OTK/IOHeHMe OT LeNneBoro 3HaveHus. B 3tom cnyyae mnpouecc
SIB/IAETCA HEYNpaB/feMblM.

Ha pucyHke 7 nokasaHbl cusum-rpadmky mnpouecca B COCTOSHUM  CTATUCTUYECKOW
YMpaB/ifeMoCTy, KOrja CyLLeCTBeHHbIe OTK/IOHEHWA OT LIeNIEBOrO 3HaUYeHUs He BbIsIB/IEHBI, U [BYX
HEKOHTPOMMPYEMbIX MPOLLECCOB, KOrAa WMEKTCA CYLLECTBEHHbIE YBEMIMYEHWE U YMEHbLUeHWe
3HaYeHW KOHTPONMPYEMOI XapakTepucTUMKW. Bo Bcex cnayyasx Ha PUCYHKe 7 MCMO/b30BaHO
CTaHJapTHOe OTK/IOHeHMWe. LleneBoe 3HauveHue, WCMONbL3YeMOe MpU MOCTPOEHMM Cusum-KapTbl,
paBHO LiesIeBOMY CpefHeMy npoLiecca.

TekyLlyto CUTyauuio ONpefeniaioT HaoKeHWeM V-Macku Ha Cusum-kapTy HO Mepe

HaKonneHmsa AaHHbIX.
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XOTS Ha pUCYHKe 7 a) MOKaszaHO, YTO CpefHee MpoLecca MeHbLUE Le/IeBOr0 3HAYEHUs
V/-MacKa eLLe He PerncTpupyert aTo N3MEHEHME Kak CYLLECTBEHHOE OTK/IOHEHUE.

M3 pucyHka 7 b) BMAHO, 4YTO cpefHee mnpouecca - 3HAYUTENIbHO MeHbLUE LesieBoro
3HaYeHUs. B TO Bpems Kak CyLLeCTBEHHOe OTKIOHEHWE He 0BHapy>XeHO L0 [ecATOro HabnaeHus,
C BW3yaNlbHOM TOYKM 3pPEHWUs CpefHee npouecca WMEET TEeHAEHLUUIO CHUDKEHWMA C MepBoro
HabnoaeHns. OTMeYyas HaKMNOH NMHWM HaGMHOAEHWIA, MOXHO OMNPeAennTb OLEHKY (haKTUYeCKOoro
cpegHero npouecca. 3To 06ecrneunBaeT BO3MOXHOCTb HeOOXOAWMMON KOPPEKTUPOBKU  Af1A
BO3BpaLLeHWs npoLecca K ero LeneBoMy 3Ha4YeHU U AUarHOCTUKY OMpeaeneHus npuumH B TOUKe
HabnofeHns 1, BbI3BaBLUMX CTOMKOE CHUKEHME YPOBHS MpoLecca.

M3 pucyHKa 7 C) BUAHO, YTO CpefHee MpoLecca 3HaUYMTEbHO MEHbLUE LIE/IEBOrO 3HAYEHNS.
3TO OTK/IOHEHWE He 3aperncTpMpoBaHO Kak CyLLEeCTBEHHOE OTK/IOHEHME CPeAHero A0 HabnoaeHus
14. MOXXHO 3aMeTUTb, YTO YPOBEHb MpoLEecca bl HXKE LIENEBOr0 3HaYeHWs 0 HabntogeHns 6, HO
3TOro 6bL10 HELOCTATOUHO A/ NOABNEHWUS CUTHANA O HEKOHTPO/IHPYEMOCTH npolecca. 3atem B
TOuke HabmogeHws 6 ypoBeHb Mpouecca WM3MeHUACS Ha 60siee BbICOKWIA MO OTHOLUEHWHD K
LIeIeBOMY 3HAYeHUI0. VI3MepeHMe HakoHa CUusUMm-IMHHKW [0 M nocne HabmogeHns 6 no3sonset
KOPPEKTMPOBaTb NMPOLIECC U BbISBUTH MPUYUHBI U3MEHEHWIA NMpoLiecca.

Mpy Ha/MuMM TOMBbKO BEPXHEW WU TOMbKO HWXKHEN FpaHuubl JOMYCTUMBIX 3HAYeHWi
MPVYMEHAKOT OJHOCTOPOHHUIA KOHTPO/b. B 3TOM cflyyae MOXET 6bITb MCMOMb30BaHA MOMyMacka.
Mpn KOHTpONe cABMra BBEPX/BHH3 HEOOXO4MMA MWL COOTBETCTBYHOLLAS MOMIOBMHA MACKM.
OfHako Bce e NPeanoyTUTENbHO MCMO/b30BaTh Macky LeNMKOM Ans MosydeHus 6onblueit

nH(opmaLwn. Bce caBUrV B APYroM HanpasneHW MOryT 6biTb NPOUTHOPUPOBAHSI.
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HOM*p HabrioBH X

a) OTCyTCTBME CYLLECTBEHHbIX M3MEHEHUI cpeaHero npoLecca no OTHOLLEHUIO K LieNieBOMY

3Ha4YeHUo

Homep HabntoaeHWs

b) CyLieCTBEHHOE YMEHbLUEHWE CPESHETO NPOLLECCA MO OTHOLLEHWIO K LIEIEBOMY 3HAUEHWIO

Kymynxtnmmx |
cymMma
r
1
I
1
|
3
Oi 2 14 S 8? 88 @l 2BUIS G Il 42
Homep HabnogeHns

c) CylLecTBeHHOE YBeMYeHNe CpeiHero npoLecca no OTHOLLEHWIO K LieNeBOMY 3HaYeHUIo
PuUCyHOK 7 - TMpuMepbl UCMONb30BaHMS YCEYEHHON V-MacKu Ans 06Hapy)XXeHUs CYLLLECTBEHHOIO

M3MEHEHUs CPeHEro npotecca
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8.2.3 CpepfHas gnnHa cepuH

CaoiicTBa cpefHeil anvHbl cepum (ARL) ans yceyeHHOW V-Macku 06LLero HasHauveHwus,
MpeLCTaB/EHHOM Ha pUCYHKe 8, npuBedeHbl B Tabnuue 4 B eAMHMLAX, KPaTHbIX CTaH4ApTHOMY
OTK/IOHEHWIO WM CTAHAAPTHOW OLNOKE KOHTPONMPYEMOI XapaKTepucTuku. 3HadeHne ARL

npVBeAEHO AN cUSUM-KapThl 1 KapT LLlyxapTa ¢ AByMS MpaBunamMui NPUHSTUS PeLLeHNIA.

KpaTHbIX CTaHAapTHOM/
OTKMOHEHNO

PucyHOK 8 - CpefHss fiMHa cepuy AN 0OHapY>KeHUs CABUra cpefHero npotecca ot
LIe/IEBOr0 3HA4EHMA 151 YCeUEHHOWM V-MacKmn 06LLEro HasHaueHUs v CTaHAapPTHbIX
KOHTPOSIbHBIX KapT LLyxapTa

Mpasuna NPUHATASA peLLeHnN:

- [MMpasuno Llyxapta 1 Ecnn To4yka OKasbiBaeTCA 3a rpaHuuamy *= 3 CTaH4apTHbIX
OTKNOHEHUA OT LEHTPaIbHOM MIMHUM, & WMEHHO 3a rpaHuuamMy LeicTBMA WM KOHTPONbHbIMU
rpaHuLammy, MPUHUMAKOT PeLUeHNe O Ha/lMuuKM OTK/IOHEHMS CPeAHero npoecca OT LEenesoro
3HaYeHus;

- Mpasuno LWyxapta 2. Ecnv nocnefosaTefibHble TOUKW OKasblBAKOTCA 3a rpaHuuamy + 2
CTaHAAPTHBIX OTK/IOHEHWUS KOHTPO/IMPYEMOW MePeMEeHHON OT LIEHTPa/IbHOM NNHWUK, a UMEHHO, 3a

rpaHvLaMmn npegynpeXxxaeHns, NPUHUMaT peLleHne 06 OTKNOHEHWUN CpefHero npovecca.
MpumeyaHusd
1 MMpegnonaraeTtcs, «no KOHTPOAMpyeMas MepeMeHHas MOAUMHAETCA HOPMasibHOMY pacrpefeneHuio co
CTaHAapPTHbIM OTK/OHEHWEM <.
2 CpefHss AnvMHa Cepun COOTBETCTBYET KOHTPO/O CPefHEero rnpoLecca HO OTHOLUEHUIO K OAHOM rpaHuue.

Ecnn KOHTPO/b OCYLLECTBAAT OTHOCUTENBLHO ABYX IpaHuL, C efUHCTBEHHbIM LiefeBbIM 3HaveHneM, To ARL anga AByx
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rpaHnu BABOe 60Mblue (KONMYECTBO JIOXKHBIX CUTHANOB Yy/ABauBaeTcs), HO AnA 6O/MbLUMX OTKNOHEHWIA npouecca
3HayeHne ARL B cpefiHeM coxpaHseTcs.

3 [ins cTaHfapTHOM cusum-KapTbl BbICOTa MHTepBana peLleHwid J1n yrnoBoi Ko3hguumMeHT paspeLuaroLlen

nvHumnlyposnetsopatoT yenosuam h =50 u/= 0,5 (cMm. pucyHok 4). I'paHuLa aeiicTeuii KapThl LLlyxapTa oTHoCUTCA

TONbKO K npasuny |. MpaHnLbl 4eACTBUA 1 NpeaynpexaeHns NPUMEHSIOT B KOMGUHaLMK npasun 1m 2.
Tabnuua 4 - CpefHss ganHa cepyumn 4ns 06Hapy>KeHWst CABMra CpefHero npouecca oT Lenesoro

3HaueHus /18 YCeyeHHol V-mMacku O6LLero HasHayeHus (CM. PUCYHOK 5) W [ABYX BWZOB
CTaHAAPTHBIX KOHTPOMbHBIX KapT LLlyxapTa

CaBur cpefiHero npougecca ot Cpepnas anHa cepuy
LieNIeBoro 3HaueHus (8 CTaHAapTHas yceueHHas KoHTpobHas KapTa KoHTponbHas Kaprl LLlyxaprn ¢
eanHMLax o / \V-MacKa LIJyxapTavc rpaHuuaMm rpaHuuaMmn gencTsus v
felicTeua npegynpexaeHus
0,0 931.0 741,0 556,0
0,2 198,0 308.0 223,0
0.4 60.0 200.0 134,0
0,6 27,0 120.0 75,0
0.8 15.0 72,0 43.0
1,0 10,0 44,0 26.0
1.2 7,8 28.0 16.0
14 6,3 18.0 11.0
1,6 53 12.0 7.4
18 4,6 8.7 54
2.0 4,0 6,3 4,1
2,2 3,6 47 3,2
2,4 3,3 3,7 2.6
2,6 3,0 2,9 2,2
2,8 2,8 2.4 19
3.0 2.6 2,0 1,7

3HaueHne ARL fABsieTcA MHAMKATOPOM 3((heKTHBHOCTY METOAA NPUHSATUS PeLUEHWIA:

- YeMm 6onblue 3HadeHne ARL ans uenieBoro 3HauvyeHusl, TeM HWXKe BEPOATHOCTb JIOXKHBIX
CUTHaNOB;

- yeM MeHbLle ARL Mpu BbISIBNIEHWN OTKIOHEHWSI CPEAHENO OT ero Lie/IeBOr0 3HAUEHWS, TeM
BbicTpee 06HAPYXXMBAKOTCA M3MEHEHMS NpoLiecca.

B cOOTBETCTBUM C PUCYHKOM 8 1 TabnnLER 4 MOXHO CAeNaThb CNeayHoLLmMe BbIBObI:

a) 3HaveHne LO (ARL npwu HyneBoM CABWre) ANs CUSUM-KapTbl OOfblle YemM AN KapTbl
LLlyxapta ¢ npegenamu [elcTBMS, OAHAKO A5 kapTbl Llyxapta ¢ rpaHuuaMu LeicTBust W
npegynpexaeHns 3HaveHne LO cyllecTBeHHO MeHbLle. Takum 06pa3om, cusum-kapTa o6napaet
CaMbIM HW3KMM YPOBHEM OLLMBOYHLIX CUFHA/OB.

b) [Ns cABUroB cpeaHero npouecca MeHee 20c, ARL cusum-kapTbl MeHblle uem ARL
NHOBbLIX ApYrMx KapT C Hambonee ObICTPOM peakumeld Ha CABWT Mpouecca. 3TO OCOBEHHO
nposBensetca B o6nactu ot 0,40c 4o l4a..

c) [na caBuros cpegHero npouecca 6onee 2cre Kapta LLyxapTa ¢ rpaHuuamy geincteus v

MpeLynpexaeHus BbiCTpee pearnpyeT Ha CABUT MPOLIECCa, YeM cusum-kapTa. [ins casura cpegHero
23



FOCT P CO 7870-4-2013

npouecca 6onee 2,40e kapTa LlyxapTa ¢ rpaHuUamMn [eACTBMA W MpesynpexaeHws 6bicTpee
pearvipyeT Ha CABMTI MpoLecca, YeM cusum-kapta. OfHako, npu 3ToM KapThbl LLlyxapta o6nagatot
60nee BbICOKUM YPOBHEM OLLUMOOYHBIX CUFHAMOB.

8.2.4 0O6wue KommeHTapmm K ARL

Bo-nepBbIX, pa3MepHOCTM CTaHOAPTHOM YCEYEeHHON V-MacKM O0OLIero HasHaveHus
paspaboTaHbl AN 0GHapy>KeHWsi CABUIOB npouecca B 061acTM He 60nee OHON CTaHAapPTHOW
owmbku (1oc). Mpu KOHTpOne ApYrux CABUrOB MUCMONL3YIOT Apyrue 3HadeHus Wn / Kpome Toro,
4ns ynydweHns ceoincts ARL 1, cnegosatenbHO, 06HapYXKeHUs CABUra CpefHero npowecca moryTt
ObITb BblbpaHbl V-MaCcKy pasfMyHON KOHQUrypauum mam gopmbl. MpumMepbl noynapabonmyeckoi
V-Macku 1 yceYeHHOM V-Macku paccMOTpeHbl B 8.4 11 8.5 COOTBETCTBEHHO.

Bo-BTOpbIX, BMECTe C KOHTPO/IbHOI KapToi LLlyxapTa, 4acTo MCNOML3YIOT AOMNOMHUTENbHbIE
npaBwia. 3TV MpaBuia BK/OYAKOT «7 MOC/E0BaTe/bHbIX TOYEK C OHOM CTOPOHbLI OT LENEBOro
3HaYeHMS» U «7 NOCNEA0BATENbHO BO3PaCTalOWMX WM  YObIBAOWMX TOYEK». 3rM npasuna
CYLLEeCTBEHHO YyMeHbLUAlT 3HayeHne ARL, ecnn cpefHee npouecca COBMafaeT C LEenesbIM
3HAYEHWEM, YTO 3HAUUTENLHO YBENIMUMBAET BEPOSTHOCTb JIOXKHBIX CUTHAOB.

B-TpeTbux, 60MbLIOE KOAMYECTBO (haKTOPOB BAMSIET Ha YycTohumBocTb ARL. K HuMm
OTHOCATCA hopMa nNpeanosaraeMoil MOAENM W3MEHUMBOCTM, 3HAYeHWe 0C W He3aBUCUMMOCTb
HabofaeMbIX XapakTepucTuK. 3HadeHuss ARL, npusefeHHble B Tabnuue 4 U Ha pucyHke 8
OCHOBaHbI Ha TPeX MpesnosioKeHUsX:

a) HabnJeHNs NOLYUHAIOTCA HOPMabHOMY pacrpefesieHuto;

b) cTaHA4apTHOE OTKMOHEHWE N3BECTHO TOYHO;

C) nocnefoBaTe/bHble HAONOAEHNS CTATUCTUYECKN HE3aBUCUMBI.

HopmanbHoe pacnpefeneHne CUMMETPUYHO. ACUMMETPUS ¢ 60/ee L/IMHHBIM XBOCTOM B
HanpaBfeHUy BO3MOXHOFO CABUra NPV OJHOM KOHTPOMbHOW rpaHuLe MPUBOAUT K YMEHbLLEHWIO
ARL 1 nmeeT cnaboe BANsHUE Ha 3HaveHne ARL npu 60MblUMX cABMrax cpeaHero. HaobopoT, npu
acMMMeTpuUM ¢ 60nee KOPOTKUM XBOCTOM B HanpaBNeHWM BO3MOXHOIO cApura 3HadeHne ARL
3HaUNTENbHO BO3PacTaeT CO CnabbiM BAMAHMEM Ha 3HadeHWe ARL npu 6onblIMX cABurax
CpeaHero.

CTaH[apTHOe OTKNOHEHWE WM CTaHLAPTHYHO OLWKWOKY O0ObIYHO OLEHMBAIOT MO TeM >Ke
HabMoAeHMAM, KOTOpble MCMOMb3YIOT AN NPpeacTaBneHus Ha cusum-kapTe. Ownbku 10 % v 6onee
BECbMa PacnpocTpaHeHbl B 3TOM C/lyyae. 3aBbllleHHas OLEeHKa  YBennMumBaeT 3HadeHue ARL,
3aHMXKEeHHas OLeHKa yMeHbLuaeT 3HadeHne ARL. 3710 nckaxeHve ARL fBnsetcs cambiM SIBHbIM
ON1S1 3HAYEHWIA CPeaHero MpoLecca, PaBHbIX LIENEBOMY 3HAYEHMIO MM BAM3KMX K HEMY, U UMEET
HebOo/MbLLOE BAMSIHWME MpU GonblIMX capurax. B Tabnuue 5 nokasaTtenbHO MckakeHne ARL ans

10 % OLIMOKM OLIEHKMN O€.
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Tabnuua 5- Vnnoctpauus BamsHua Ha ARL HenpaBUnbHOW OLEHKM CTaHAAPTHOW OWNGKK nc

CpepHss anvHa cepuH (ARL.)
CABUI CpEAHEr0 MPOLECCa OT LieNesoro OueHKa @ 3aBbllleHa KoppekTHas oueHka  OLieHKa 0. 3aHVKeHa
3HaYeHUs, efUHNLbI UCTUHHOTO OC )
Ha 10% a. Ha 10 %
0.0 3000.0 930,0 410,0
0,5 45,0 38,0 35.0
1,0 10.0 10,5 10.0
15 6.0 58 6,0
2,0 4.4 4,1 4,5

lMonoxkuTenbHass aBTOKOppeNnAuMs npuMBOAUT K  YMeHbLUeHWO 3HadeHus ARL, a
OTpULATENbHAA - K er0 YBE/INYEHMIO.

Heobxo4MMO OTMETUTb, YTO B/IMAHME TPeX YNOMSHYTLIX MPEANONOXKEHUN He XapaKTepHO
TOMBKO [18 CUSUM-KapTbl, OHO OTHOCUTCA W K AAPYrM MEeToAam MoCTPOeHUs auarpamm.

8.3 AnbTepHaTUBHbIE NOAXOAbI

ANbTEPHATUBHLIM MOLXOAOM Y/YULIEHWS MOKa3aTeNeH KOHTPons Afis 6onee LUMPOKOro
JvanasoHa CABUroB CPefHero npouecca ABASKTCA UCMOMb30BaHME HOMynapaboiHYecKol V-Mackm
(cm. 8.4), yceueHHon V-Mackuy (CM. 8.5) Unm yceueHHOM V-MacKun ¢ ObICTPOIA HavanbHO peakumen

(FIR) (cm. 8.7).

[JlaHHble cOMocTaB/IeHMS 3TUX MacOK CO CTaHAAPTHOIN YCEYeHHOWN V-Mackoi mpuBefeHbl B
Tabnmuge 6.

Tabnuua 6 - CpegHasa gnvHa cepumn (ARL) A4ns pasfiMyHbIX cuSUmM-mMacok

Casur cpefHero 1lonyn nycckas YeHHasa V-Mack
I peal VeeueHHas V-macka onynapabomyceka; YceueHHas acka

YcedeHHasa V-Macka
OT Le/IeBOr0 3Ha4YeHns e V-Macka (A=5;/=0,5n o
(B eAnHMLAX OC) (A=5:/=05) (cm. TabnuLy 7) A=2.05;/= 1.3) FIR(A=5:/= 0.5)
0.00 465.0 235.0 300,0 448.0
0,25 142,0 113.0 114.0 125,0
0,50 38,0 36.0 36.0 29,0
1.00 10,0 10.0 10,0 6.4
1,50 5.8 53 5.3 3.4
2.00 4,0 3.3 3,3 2.4
2.50 3,1 2,3 2,3 1,9
3,00 2,6 1,7 1.8 15
3,50 22 14 15 13
4.00 2,0 12 13 1,2

8.4 MonyHapabonnyeckas V-macka

CTaHgapTHOI yceueHHOM V-Macke 00LIero HasHa4YeHUs COOTBETCTBYHOT napameTpbl h =5u
/= 0,5. MoryT 6bITb BblbpaHbl Pa3NNyHbIe 3HaYeHMs h n/yceveHHO V-macku gns obecrieveHus
ObICTPOI peakumy Ha CABUT CPeAHero onpefeneHHOro pasmepa. B apyrux ciyyvasx ans HEKOTOPbIX
oTpacneil MPOMbILMEHHOCTM, TaKMX KaK MULIEBas MPOMbILLIEHHOCTb, HEOOXOAMMO MOBbILLIATL

CKOpOCTb 06HapyXXeHus GOMbLUMX CABUIOB CPEAHEro mpolecca, YTto TpebyeT M3MEeHeHWs Tuna
MAacKM.
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EQVHCTBEHHBIM pELLEHMEM SBASETCS MPUMEHEHUE HOMynapabo/IMyeckoii Macku, Kpusas

Npouns KOTOPOIA BN1CaHa B yCEUENHYHY-MacKy OKOMO ee Y3KOro KoHLa (CM. pUCyHOK 9).

Homep kiibwopgetn
PucyHok 9 - MonyHapabonHyeckas Macka
OcHoOBOI NoNynapaboNM4eckolt Macku, MNpPeACTaBNeHHONM Ha pUCYHKe 9, sBnsetcs
yceueHHasd V-Maeka OOLLEro HasHauyeHus, rMokasaHHas Ha pucyHke 5. B nocnefHWX N[t
MHTepBanax HabnloAeHUi A B Y3KOM KOHLe LUMPUMHA Macku cocTaBnseT 125ac BMecTo 5<e gns
V-Macku. [laHHble 415 NOCTPOeHMs Moynapabonnyeckoin Macku npuBeseHsl B Tabnuue 7.

Ta6bnuua? - [aHHble A5 NOCTPOEHWs NoMynapa6onyeckoin Macku

PaccTosiH/e 0T TOYKM OTCHeTa.)

2
(MHTepBanbl HabnwoAeHWIA./) 0 1 8 4 5 10 20
MonylumpnHa Macku B Touke./
(8 eaMHMLAX 0€) 1,25 3.10 4.65 5.90 6,85 7,50 10.00 15,00
Oetann = 1,25+2.00/- 0.157-’ Mpamas AMHus

XapaKTepncTMKa CBOWCTB NONynapabonnyeckor MacKu:

a) NpeBOoCXoAuT V-MacKy MO BCeMY AWanasoHy CABMIOB CpeAHero npouecca. 370
[OCTUraeTcs 3a CHeT YBE/IMYeHUA NOYTU BABOE YPOBHS /IOXKHbLIX CUIHAMOB MpW CpefHeM npolecca
Ha YPOBHE LieNIeBOr0 3HaYeHUs;

b) ycTynaeT CTaHAapTHON yceveHHoW V-Macke FIR v Mo ypOBHIO NIOXKHBLIX CUFHAN0B 1 MO
YPOBHIO CABWIrOB CPefHero npoLecca, Kpome CABWroB, He npeBocxoasdwmx 0,5 cTaHAapTHOro
OTK/IOHEHWS;

C) YCTyNaeT YCEYEHHON V-Macke HO YPOBHK JIOXKHLIX CUFHAJIOB U COMOCTaBMMa Mo
06HaPY>KEHWIO CABWIOB CPEeAHEro npoLecca.

3TN cBoicTBa NpuBeAeHbl B Tabnuue 6, rae NokasaHO CpaBHeHMe 3HauveHuin ARL gns

Pa3NMUHbIX MPaBUN NPUHATAS PELLIEHNIA.
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8.5 YceueHHaa V-macka
YceueHHas V-macka npegHasHaveHa Ans 06ecrieueHust Tex >Ke MNpPeMMmyLLecTB, 4To N
nonynapabonHyeckas V-macka. HO SiBAseTCA 60/1ee NpocToi. Takum 06pa3oMm, OHa MosnesHa B Tex
cnyyasx, korga TpebyeTcs Oonee paHHAs peakums Ha 6ofbluve casurn. 3TO JOCTUraeTcs
cynepnosunumeldi AByX mnm 6onee yceuyeHHbIX V-macok. Ha pucyHke 10 nokasaHa yKopoueHHas
V-Macka, NoflyyeHHass cynepno3uumein yceueHHon V-mackn ¢ h = 2,05 n/= 15 n cTaHAapTHOl
V-macku ¢ /; = 5.0 u/= 0,5. B Tabnuue 6 nokaszaHo, YTo 3Ta yceyeHHas Macka 06nafaeT noyTu
TakMMK >Ke XOPOLUMMK CBOWCTBaAMU KakK MNoMynapabonHyecKas Macka B LUMPOKOM AvanasoHe

CABUIOB UM CYLLECTBEHHO J1yYllle CTaHAAPTHON YCeUeHHOI V-Mack.

PucyHok 10 -YceueHHaa V-macka

8.6 lMonHaa V-macka

MpaBwna NPUHATUS PeLUeHWn MOTYT TakxkKe BbITb MPUMEHEHbI NMPU UCMOMb30BaHUM MOMHOM
V-macku (cM. pucyHoK 11).Io cBoMM CBOIMCTBaM Tra Macka WAeHTUYHa YCeueHHON V-Macke.

Ha pucyHke 11 mokasaHO, 4YTO paspeluatoliue AMHUW MOMHOM V-Macku NPOAMEeHbl K
BeplwmMHe O. 3TO 03Ha4YaeT, UYTO Y Macku HeT Hauasa oTcyeTa M BeplumMHa O pacronoXeHa Ha
cusum-kapTe Ha pacctosiHun OJ1 Bnepeq (HanpaBo) OT MOCMeAHER TOYKM HabnogeHuid. OTpesok

OA HasblBaloT BeAyLM PaCCTOAHMEM dJ. MaeHTu4YHble XapaKTeEPUCTUKM TE XE, 4YTO U Yy

CTaHJAPTHOW yceyeHHoW V-macku, //= 5T nd= 10 eguHnL, HabNOAEHWIA.
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8.7 YceueHHaa V-macka FIR

YceyeHHas V-macka FIR npefHa3HaveHa a1 ymeHblleHUs 3HadeHns ARL npuv BbissBneHun
CLBUIOB CpefHero 6e3 CyLIeCTBEHHOr0 YMeHbLUeHWUs 3HaveHus ARL npy cOXpaHeHWWU cpefHero
mpouecca Ha LENMeBOM 3HayeHUW. 3TO OTHOCUTCA K COMOCTaB/IEHWUIO KPUTEPUEB MPUHATUSA
peLleHns. Takum 06pa3om Lefb COCTOUT B 6oniee BbICTPOI peakumn Ha CABWUMM MU COXPaHEHUN
YPOBHS JIOXHbIX CUrHA/O0B.

CpaBHeHMe 3HadeHnin ARL B cTonbuax 2 u 5 Tabnuupl 6 mokasbiBaeT, 4Tto cxeme FIR
COOTBETCTBYET 60/ee ObICTpas peakums Ha CABWT CPeAHEro no Bcemy AuanasoHy (29 Bmecto 38 B
05<ren 6.4 BMecTo 10 B 10C) Npy coxpaHeHuW 3HaveHust ARL npu cpefHeM npouecca Ha LefieBoM
3HayeHumn 448 no cpaBHeHUIO C 465.

B Tabnuue 6 Takke MokasaHo, 4To cxema FIR o6nagaeT 6onee 6bICTPOM peakuuein Ha
COBUMK, MO CPaBHEHWIO C NOSTyNnapabonMYecKoli U yCEeUYeHHON MackamMu Mo BCEMY AuanascHy W
OJHOBPEMEHHO UMEET CYLLECTBEHHO 60/bLUee 3HaveHne ARL, ecnu cpefjHee npoLecca CoBnagaeT ¢
LIeN1eBbIM 3HaYeHMeM (448 no cpaBHeHuto ¢ 235 1 300).

CymmumpoBaHue HaumHaetca ¢ FIR, a He ¢ Hyns. OG6bIYHO Tro 3HaYeHWe PaBHO MOJSIOBUHE
NHTepBana peLueHus hi2,

AHanm3 FIR-cxeMbl MOKa3blBaeT, YTO OHAa MO3BOJSIAET YCKOPWUTL MOJYYEHWE CUTHana o
casure cpepHero. OfHako Mpu OTCYTCTBMM CABWra MNpouecca, KymynsTuBHas Cymma OyaeT
ybbIBaTb [0 HY/A, TaK Xe Kak 00bl4Hasa KyMynsaTVBHasA CyMMa.

Mpu MCMoNb30BaHWN BMECTe CO CXeMaMW TabfMuyHbIX pelleHnin (cm. 8.8), HauasbHOe
3HAYEeHME YacTO UCMOMb3YHOT 41 BEPXHEN N HYDKHEA KyMYNSTUBHBLIX CYMM.

8.8 Cusum-Tab/iHL bl

8.8.1 O6ocHoBaHMe

MHorga OCHOBHasi Lenb Cusum-npouedypbl COCTOMT B TOM, 4TOOGbI MPOCTO BbISBUTbL

HeCTaHJapTHbIE YCNOBMS, a He O6GecneunTb HarfisigHoe npeAcTaB/eHne MocneAoBaTe/bHbIX
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JaHHbIX. B 3TOM cny4ae faHHble MOTYT BbiTb 3amucaHbl B hopme Tabnuupl. UncneHHoe npasmiio
TOrJa 3amMeHsieT MacKy, UCMOoNb3yeMyH0 CTaHLAPTHOM CUSUM-KapToiA.

Takue CxeMbl Ha3bIBaKOT CUSUM-TabAMLAMMU.

V-Macka 06HapyXvBaeT WM3MEHEHUs Yria Hak/IoHa KpuBoW. Ee wHTepBan pelueHws hae
YUYUTLIBAET CTEMEHb PACCEAHUSA CUSUM-TOYEK. YT0BOM KOI(MULUMEHT paspeLLatoLLyxX TMHUIA Macku
COOTBETCTBYET CPeHEMY YPOBHIO NpoLiecca: LieNeBoe 3HaveHne £/ ae.

B TabnMYHOM cXeMe BMECTO BbIUMCIEHMA N Fpatiuyeckoro npeacTaBneHns KyMynsTUBHOM
CYMMbl pPasHOCTV Hab/io4aeMbIX W LEMEBbIX 3HAYEHWIA BLIYMCAAT WU CBOAAT B Tabnuuy
KyMYNSITUBHYHO CYMMY CefiytoLLmMX 3Ha4YeHWin (- HaboAaeMoe 3HauYeHNe):

x-T;
n:-(I+/oe),
(Npn 3TOM KyMyNSiITUBHOIM CyMMe MpKCBaMBalOT 3HAYEHWE, PaBHOE HY/H, ec/iM OHa CTaHOBMTCS
OTpULATENbHON AN BEPXHEW cusum, YTobbl 06HAPYXXWNTb YBEIMYEHNE CPEAHENO).
x-(T-fcn
(Mpy 3TOM KyMYNSTUBHOM CyMMe MPUCBauBAlOT 3HAYEHWW, PaBHOE HYJHO, €C/IM OHA CTaHOBMTCS
MONOXUTENBHON ANA HUXKHEW cusum, 4To6bl 06HaPYXXUTb YMEHbLLEHWE CPELHETD).

370 AaeT ropu3oHTasbHbIE TMHWK PELLIEHWI HA YPOBHE + hat, BMECTO pa3speLuatolmx NMHWI
C YrN0BbIM KO3PMULMEHTOM/X, BbIXOAALLMX M3 TOUKM Voc (V-Macka).

CTaTnCTNYECKME PeLLEHMS COBMAAAKT C PELLEHMSIMM NO COMOCTaBUMOW V-Macke.

8.8.2 TabnnuHbIil cusum-MeToq

[na ycTaHOBKM W WHTEpNpeTaLun WHTepBasia PeLUeHWiA OBYXCTOPOHHEN Ccusum-cxembl,
€CN KOHTPO/IMpyeMas XapaKTepucThKa NogYMHAETCS HOPMa/lbHOMY pacrpeaeneHmnto, HeobXxoaMmo
BbIMO/IHUTL CNeAyHLME AeACTBUS:

dTaH 1 YcTaHOBNEHVE NapamMeTpoB CUSUM-KapThbL:

a) MHTepBana peLueHuii Jt

b) YrnoBoro KoaghguumneHTa paspeLuatoLlein nuHnm/;

C) LeneBoro 3HayeHms T;

d) OLEHKM CTaHAAPTHON OLUMGKM XapakTepUCTUKM <t

JT1an 2. BbluMCIEHME CUSUM-KPUTEPHIEB:

(F+/ctgu(r-/oo.

A1aH 3. MogroToBKa cusum-Tabnuubl 418 BePXHeN TabiMYHO cusum Mo 06HapYXXeHUHO
YBENIMYEHUS CPeLHEro ypoBHS. Tabiuua JomMKHa BK/OYATb CNeayoLme KONOHKM:

€) HoMmep HabnwaeHus;

O 3HayeHWe HabnoLaeMolN XapaKTepUCTUKM;

g) x-iT+fac);

h) kymynaTueHas cymma BenuuumHbl [X-(T + <g)].
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MpuMeyaHne - 3ra Tabnuua aHanorMyHa WCMOMb3yeMO AN CTaHAApTHOTO cusum-rpagmka. 3a
nckniouernem Toro, uto (T + /5) 3ameHseT sHaueHue T, a/BbISBNAETCA YrNOBbIX! KOIMMULMEHTOM IKBMBANEHTHON

paspeLuaroLLein AMHUKN V-Macku.
Jtan 4.MoArotoBKa CusUM-TabMMUbl AN HWKHEA TabnnyHOW cusum Mo BbISBIEHUIO

YMeHbLUeHNs cpefHero. Tabnuua Lo/mKHA BKHOYaTb KOMOHKW, aHanorvyHble Tabnuue atana 3,
KpoMe CreaytoLyx:

» Xx-iT-fae);

j) KymynatvBHas cymMMma BeNUUUHbI [—7-ATe)].

31an 5. BBOA AaHHbIX:

K) BBOAAT faHHbIE U BbIMOHSAKOT BbIYUC/IEHMS.

1) £ns NONOXKMTENbHBIX 3HAYEHWIA CUSUM: BbIYUCASIOT M 3aNUCHIBAIOT 3HAYEHMA cusum s
[.*-(7 + /ae)\. Ecm cusum CTaHOBUTCA OTpMLATENbHON B /1060 TOuYKe, COPOC OBHYNAOT ©
MPOAO/MKAOT A0 TeX MOop, MOKa Cusum CHOBa He CTaHeT MONOXMTENbHON. Ecim cusum KacaeTcs
rpaHunLbl PeLUeHNs /UTEHH NPeBLILLAET ee, (DMKCMPYHOT CABUT BBEPX.

T)  ATA OTPULATENbHBIX 3HAYEHWIA CUSUM: BLIYUCASKOT U 3aMMCbIBAIOT 3HAYEHWUS cusum
ana [*-(7-/0,.)]. Ecnm cusum CTaHOBWUTCSA MOSIOXMTENLHOW B /OO0 TOuke, ee OBHYNAlT ”
MPOLO/HKAOT O TeX MOp, MOKa Cusum CHOBa He CTaHe oTpuuaTenbHOW. Ecnm cusum Kacaetcs
rpaHuLbl peLeHus Vac unm onyckaeTcs HUXKe, PUKCUPYHOT CABUT BHUS.

Mpumep MeToda NpuBefeH B Tabmuue 8. [pyroil npuMep TabsMYHOro MeTofa NpuBefeH B
npunoXxxeHun B.

TabnvHa 8- lMpumep TabnnyHOI cusum

Hiinarge,qs;lewoe x- 1 (B((:%;illj-ir:ﬂ) X-9 (I—ﬁ/llili:r:ﬂ) Mpumevanme
10 -1 0 1 0 06
10 1 0 o1 O pvilirmm i ity i
10 -1 0 ¢l 0
14 *3 «3 *5 0 CpefiHee npoLiecca BbllUe LiefeBoro
14 *3 «6 *5 0 LIAYEHMA. HUXHASA CUSUM paBHa HYNo
3 -8 0 -6 -6
3 -8 0 -6 -12* CurHan ymeHblUeHns cpeaHero
10 0 L -11
10 0 1 -10
10 0 ¢1 -9
10 0 ¢l -8
10 0 *1 -7
17 +6 *6 *8 0
17 *6 ¢ 12 +8 0 bCUrHan yBenmyeHus cpefHero

MpumeyaHuna

1 Llenesoe 3HauyeHne T= 10; IGC=2; A=5;/= 0,5; X - HabN04aemMoe 3HaueHue.

2 B KONOHKe 2 CrieflyeT 3annchiBaTh 3HaueHns x-(7 ‘~/ag) =X- (10 + 1) = g—11.
3 B kononke4 — X - (7'-/<1c)=x-(10- 1)=x-9.
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9 Cusum-meToAbl ANs ynpaBneHUs MPOLECCOM U KOHTPONS KayecTBa

npoaykunn

9.1 MpUYNHbBI N3MEHEHWUIA

9.1.1 BenunyunHa U3MeHeHuii

Mpwn pa3paboTke cusUM-CUCTEMbI A1 KOHTPOSS NapamMeTpoB npoLecca Unm XapakTepucTuk
NPOAYKLUUM [O/MKeH ObITb YCTaHOB/IEH pa3Mep CABUra WM M3MeHeHWsi mapameTpa npouecca wim
XapaKTePUCTUKM NPOAYKLUUM, KOTOPbIA BaXXHO OOHapy>XWTb. JTa Be/MYMHA BAUAET Ha (opmy
V-MacCkH, KOTOpast MOXKET ObITb MCMOb30BaHa /191 BbISBEHNS HEKOHTPOIMPYEMBIX COCTOSIHWIA. Ha
MpaKTVKe B Ka4eCTBE TAKOr0 3HAYEHWS YaCTO BbIGMPAKOT HaMMEHbLUWIA CABUT, MPU KOTOPOM MOXET
ObITb MpoBefieHa KOPPEKTMPOBKa npouecca. OfHako CneayeT Y4yuTbiBaTb, YTO HasHauyeHue
C/IMLUKOM M@oro cABura MOXeT MPUBECTU K MOSIBMEHUIO «pbiCKaHbs» (cM. 9.1.5).

Bce M3MeHeHWst MOryT 6bITb OTHECEHbI K OAHOMY W3 CMeAyHLMX TUMOB: LLAroBble, Apelid
WN LMKINYECKWE.

9.1.2 LLlarosble N3MEHEHMNSA

Mpu WaroBbiX W3MEHEHWSIX [AaHHble 006 W3MepeHMsX MapameTpa npouecca wm
XapaKTePUCTUKMA MPOAYKLUMM BHE3aNHO MEePEXOAAT Ha HOBbI/i ypoBeHb. [lprvmepom sBAsSeTCS
MCMO/Mb30BaHKe HOBOM NapTUM Cbipbs, KOTOpas OTIMYAeTCH OT WCMOMb3YEMON paHee, WM KOrga
HEOMbITHbINA CAYXalLWiA, 3aMeHsIs1 KONNery, Aenaet 60/bLue OLMOOK, YeM OMbITHBIA cnyawmii. B
TaKMX Cydasx cusum-kapta UAEHTUPULMPYET 3TO M3MEHEHME, NOKa3bIBas CYLUECTBEHHbIN CABUT
CpefHero npouecca.

9.1.3 Apeiith

ATOT TN M3MEHEHWIA YacCTO CBSI3bIBAOT C U3HOCOM 00OPYA0BaHWS, MHCTPYMEHTOB U T.M.
Cusum-rpatHK B 3TOM C/lyyae BbIrSANT Kak BO3PaCcTatOLLMIA 1K yObIBaOLWWIA.

9.1.4 Llnknnyeckme N3MeHeHUs

Mpy  HaMMuMM  LUKANYECKUX WM3MEHEHWIA Y4acTOK Ccusum-rpaHka nepuognyeckm
noBTopsieTcs. Hanpumep, 3TO MOXeT NPOU30MTW B OpraHu3aLmnu, rae UMeeTcs Tpy paboyre CMeHb!,
KOTOpble BbLIMOMHAIOT OAHM W Te Xe 3afayu, HO no-cBoemy. [py Ha UMM  LUKINYECKUX
M3MEHEHWIA MOBTOPSIETCA HeKoTopas Moc/efoBaTeNlbHOCTb CABWIOB, Hampumep, caBur B Bcerga
cnegyet 3a casurom A. Ha cusum-rpagHke nepuogbl BO3pacTaHUA YepeaytoTcs ¢ nepuojamu
yOblBaHUS.

9.1.5 PbicKaHbe

PbiCkaHbe (HeperynspHble KonebaHus) KOHTPONMPYEMON XapaKTePUCTVMKU MPOUCXOAST,
KOrga napameTp Wau XapakTepucTUKa He MOTyT 6biTb TOYHO CKOPPEKTMPOBaHb! H YCTaHOB/EHbI Ha
LlefleBOe 3HauyeHWe, a Mnocfe CurHana O noTepe CTabWUIBHOCTM Mpouecca KOPPeKTUPOBKa

YCTaHaB/MBAET 3HaYeHWUE napamMeTpa Win XapakKTeEPUCTUKK, MPU KOTOPOM 3HaK OTK/IOHEHMA OT
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LeNIeBOr0  3HAYEHUs MEHSIETCA Ha NPOTUMBONOMIOXKHLIA. Cusum-rpaduK MeHsieT Hanpas/ieHne
M3MEHEHWIA Ha NPOTWMBOMONOXHOE, 3aTeM MOABNSETCH CUTHaN, TPeBYHOLWMIA NCNPaBUTb CAENaHHYHO
KOPPEKTUPOBKY U T. .

Takum 06pa3oM, Ha cusum-rpagmke NOABASETCA 3Ur3aroobpasHblili y4acToOK. ITO camas
HeY0BNeTBOPUTENbHAA CUTYyaLus. Ee MOXHO 136exarb ¢ MOMOLLbI0 BbIGOpa UCXOLHOTO LieNeBoro
3HAYeHMs W NOCNefyoLWmMX MUHUMANbHLIX KOPPeKTMpoBoK [cM. 9.3.1, atan 13, nepeyncneHue c)]
ONA YCTPaHeHNs PbICKaHbS.

9.2 BbI6op LeneBbIX 3HAYEHUI

9.2.1 O6LMe NONOXKEHMNS

MpaBUnbHLIA BbIOOP LEMEBOTO 3HAYEHUS UMEET FNaBHOE 3Ha4YeHMe Mpu YCTaHOBKe cusum-
CXeMbl.

LleneBoe 3HauyeHUe MeXy ABYX BO3MOXHbIX 3HAYEHWA MOXET MPUBECTU K «PbICKaHbHO»
(cm. 9.1.5).

9.2.2 CtaHAapTHOE 3afjaHHOe 3HaueHWe KakK LiefieBoe 3HaveHune

CambIM NpoCTbIM  BbIGOPOM  LIENIeBOr0  3HaYeHMA ABNAETCA BblIOOP 33faHHOro WM
YCTaHOB/IEHHOTO 3HaYeHWsi B Ka4yecTBe LIeN1eBOr0 3HaudeHusi. B 3TOM cnyuvae LeneBoe 3HaueHue
4aCTO YCTaHaB/IMBAKOT PaBHbIM HEKOTOPOMY YKa3aHHOMY B Tpeb6OBaHMAX 3HAYEHWHO, TaKOMYy Kak
HOMWHa/IbHOE 3HAYeHWe WK 3HAYeHWe CepefuHbl MoNs AONyckKa. ATW 3HAYEHWUS YCTAaHOB/MEHbI B
[OOKYMEHTVUPOBaHHbIX TpeboBaHUAX WM Ha 4epTexax. Ecim cusum-MeTon MpUMEHSIOT B
HEMNPOW3BOACTBEHHOM clepe, LieNIeBOe 3HAUYEHWE MOXKET OblTb HEKOTOPbIM YPOBHEM BbINOHEHNUS,
TaKVM Kak cpefiHee Bpems 06pabOTKM CYeTa WM EXeMeCAYHble pacxofbl nofpasseneHus
opraHusauun.

LleneBoe 3HaueHWe MOXET BbITb M3MeHeHO. Hanpumep, Npy NpoAake MOPOXKEHOTO LieneBoe
3HaYeHMe MOXET M3MEHATbCA B TeyeHWe roja. B cpefHeM 60/bLle MOPOXEHOro npogalT B
TeYEHVEe NeTHUX MecAueB. TakuMm 06pa3om, MOryT ObiTb MCMOMb30BaHbl Pas/iyHble LeNeBble
3HaYeHNs Ana Kaxkaoro mecaua. Mcnonb3oBaHne NOCTOAHHOMO LieNeBOro 3Ha4YeHUs B TeYeHMe BCEero
roga npMBOAMT K JIOXHbIM BblBOZAM. 3HayeHMe cusum B TeyeHMe OAHOIO Mepuoja rofa
MOBbILLIAETCS, 3aTeM YObiBaeT. ECM LeneBble 3HAYEHWA PasfnyHbl, TO cuSUM flydlle yKasblBaeT
CYLLECTBEHHbIE U3MEHEHWNS YPOBHS NPOLAX MOPOXKEHOTO.

HeyzayHo Bbl6paHHOe LieneBoe 3HauYeHWe MOXET MPUBECTU K MOABNEHUIO «PbICKAHbS»,
onucaHHomy B 9.1.5. TMo3ToMy BbIGOp LENEBOr0 3HaYeHUs ABMAETCA BKHOM 3afadeil cusum-
MeTofa.

HoMuHanbHOE 3HaueHWe BbIOMPAOT B KayecTBe LEMEBOr0 3HAYEHWs MpPU  KOHTPO/e
CPefHero wnu cpefHero ypoBHS (MONOXEHWSA) MapameTpa Mau XapakTepucTUKW. XOTa TOT Xe

noaxof Mor 6bl GblTb WCMOMb30BaH [/ YCTAHOB/MEHWS! LEMIEBOTO 3HAYEHWUS MPU  KOHTPOSe
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M3MEHYMBOCTY (JMCMEPCUM) B BUAE CTAHAAPTHOIO OTK/IOHEHWS MOATPYNMbl WKW Auana3oHa, 3Ta
npaKTVKa He pekomeHayeTca B cTaHgapTax cepum NCO 7870. MNMpefnoyTUTENIbHO MCNONL30BATb
pekomeHgaLmu, npueefeHHble B 9.2.3 1 cneayowmx nogpasgenax.

9.2.3 PyYHKUMNOHANLHOE Lie/IeBOE 3HAUYEeHMe

LleneBoe 3HayeHMe MOXET ObiTb YCTAaHOBIEHO Ha OCHOBE TEKYLUMX  YPOBHEW
(DYHKLMOHMPOBAHWA. OTOT MOAXOL COBMECTUM C (DYHKLMOHAMbHLIMA KOHTPO/LHLIMK KapTamu,
Korga CpefcTBa YrMpaBfieHUs YCTaHOBMIEHbl B COOTBETCTBUM C MpefplAyLiMM  COCTOSHWUEM
napaMeTpa NpoLecca Wan XapakTepUCTUKA NPOAYKLMMN.

[ns KOHTPONS MOMOXKEHWS UM pa3bpoca BaXKHO MOY4YUTb AaHHbIE UCMbITaHWA nin cbopa
[laHHbIX. Takoi nepuop Ans aHann3a COOGCTBEHHON W3MEHUYMBOCTU AOMKEH ObITb AOCTaTOHMHO
NPOLOMKMTENbHLIM.  Kak NpaBuno, WUCMbITaHUA AO/MKHbI 0becneunTb MonayveHue 25 TOYeK Ha
cusum-rpagke. Mo 3TUM JaHHbIM LO/MKHbI BbITb MOMYYeHbl OLEHKN CPeAHero WU CTaH4apTHOro
OTKJIOHEHUS.

YCTaHOB/EHHbIE LeneBble 3HaYeHWs [O/MKHbI ObITb WCMOMb30BaHbl 1A  BblYMCNEHUA
KYMYNATUBHBIX CYMM, HO CMYCTS HEKOTOPOEe Bpems MOXET noTpe60BaTbCs M3MEHeHWe LieneBoro
3HAYeHUs, eC/iM CUSUM-KapTa YKa3blBaeT Ha M3MEHEHMe YpPOBHS mMpouecca. Ecnn HeBO3MOXHO
BbIMO/IHUTL KOPPEKTMPOBKY MPOLEcca WM eCAM HOBbLIA YPOBEHb SBASETCA MPUEMNEMbIM, TO
€MHCTBEHHbIM TOr0, YTO MOXET OblTb CAENaHo, ABASETCA M3MEHEHME LIeIeBOr0 3HaYeHUs. 3TO
006bI4HO feNnaloT Mocne NPOBEpPKWU, YTO HOBbLIA YPOBEHb COOTBETCTBYET CEAYHOLMM [aHHbIM, W
YCTaHaBNMBAIOT ero B KauecTBe LieNIeBOro 3HaveHus. [anee cusum-MeTos KOHTPOIMPYeT napameTp
UM XapaKTepUCTUKY OTHOCUTENBHO HOBOMO LiENeBOro 3HauYeHums.

9.3 Cusum-cxembl ANA KOHTPONSA NONOXKEHUSA

9.3.1 CraHfapTHasa cxema

MocnefoBaTe/lbHOCTL 3TaMoOB BbIMOMHEHWST CTaHAAPTHOM CUSUM-CXeMbl MpPUBEAEHA Ha
pucyHke 12,

3tan 1.0OnpeaeneHMCco6bEKTA A5 MOCTPOEHUA CUSUM-KapTbl.

OnpeaeneHne KOHTPOIMPYEMOTO MapameTpa NpoLecca UK XapakTepUCTUKN NPOAYKLMN.
Mpumeyanne 1 - 3ro mMwyr GbiTb KIOYEBOW NapameTp MPOLECCa WM 3HaYMMas XapakTepucTuka
NPOAYKUWW, WAW OHU MOTYT GbiTb YCTaHOBMEHbl NOTPe6uTenemM. OGBLEKT MOXET GbiTh TaKXKe WAEHTUDULMPOBAH NpU

BbI6OPE KOHTPONMPYEMOro napameTpa UImn XapakTepucTUKN.

3r1an 2.0npegeneHne o6beMa NOArpynnbI

OnpegeneHne pauyoHanbHON NOArpYyNMbl A0S CUSUM-KapTbl WAEHTUYHO aHaloryHoOMY
npoueccy npu paspaboTke 060 KapTbl LLlyxapTa.

Ecnn napameTp npouecca fBASETCS BblOpaHHbIM OOBEKTOM, TO CamMbIM MOAXOAALMM
06beMOM MOArpyNMbl ABASETCS 06bLEM, pPaBHbIA efuHWLE. 3TO BbI3BAHO TeM, UTO MapameTpbl,
Hanpumep, Temnepatypa WM AaBfieHWe B TPAHCMOPTHOM CPeACTBE WM3MEHSOTCA B TeueHue
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[OCTaTOMHO  MPOLO/MKMTENLHONO  BPEMEHW.  BBIMOMHEHME  HECKOMbKMX — MOCNef0BaTe/bHbIX
MOBTOPHBIX M3MEPEHUI BPAS N MOK&XKET Kakue-nmbo pasnunums. 3STO MPUBOAWT K TEXHUYECKUM
npobnemam ¢ onpeaeneHnemM CTaHAAPTHOrO OTKNOHEHUS N KOPPEKTHOI YCTaHOBKOW CUSUM-.MacKH.

Ecnn faHHble [eACTBUTENbHO eAMHWYHBI, Takve Kak Mokasatenb 3a Mecsl, TO pasmep
paLMoHanbHO MOArpynMbl OYAeT TaKUM Xe.

[na  XapaKTepuCTMKM NPOAYKUMM OOBLEM pauvoHaibHOM MOArPYNnbl 4acTo 60/bLie
eAMHMLbI 1N 0ObIYHO paBeH MATW. B COOTBETCTBMM CO 34paBbiM CMbIC/IOM BblOpPaHHbLIA 06bEM
NoArpynnbl NO3BONSET NPEACTaBUTL CYyYaliHYH M3MEHUYMBOCTL MpOLecca.

31an 3. BbIbop cUSUM-CXeMbI

B Tabnuue 9 npuBegeH Habop CTaHAAPTHbIX CXeM, OXBaTbIBAalOLMX BECb AManas’oH
TUMWYHBLIX TpeboBaHUA 41 cusum-cxeMbl. B Tabnuue npusefeHbl [Be OCHOBHbIE CXEMbI: CXema
CS1 ¢ foCcTaTOYHO BbICOKMM 3HaveHneM ARL npu HyneBOM cAgure v ¢ 60/1ee HU3KMM 3HauYeHneM
ARL — cxema CS2. Opyrumu cnoBamm cxema CS2 06GHapyxmBaeT CABWI YPOBHA mpoLecca
ObicTpee, Yem cxema CS1, HO 3a CYeT 60/bLUErO KOMMYECTBA «/IOXHbIX CUrHanoB». IMpu Bblbope
CXeMbl HEe06XOAMMO OMpefennTb, Kakol cueHapuii 6onee BakeH. B Tabnuue 10 nokasaHbl
pa3INuns 3TUX CTaHAAPTHBIX CXEM.

Tabnuua 9 - CraH4apTHbIE CUSUM-CXEMbI A/18 CPpeAHEro noarpynnbl

. . Cxema CS1 Cxema CS2
3HauUMMbI CABUT CPeAHEro, KOTOPbIN JOMKeH 6bITb 06HapYXeH' A / A /
1) <0,750e 8.0 0,25 5,0 0,25
B) 070,750 150<tC 5.0 0,50 35 0,50
in) > 1.50ctc 25 1,00 18 1,00

40n5 0TAeNbHbIX pe3ynbTaTos (pasMep noarpynnsl = 1) at npeacrasnset cob6oit cTaHAapTHOE OTK/IOHeHMe. Ecm
06bCM NOArpynMbl 60/bLUE e4UHULbI, *NPeLCTaBNSET COOO0 CTaHAAPTHYH OLIMGKY CPeAHEro.

MpumeyvaHunsa

1Cxeme CS1 COOTBETCTBYET CpefHss /1MHa Cepun L(iB nHTepsane 700 - 1000, Korga akTUyeckuii cBUT paBeH
Hy 0.

2 Cxeme CS2 co0TBETCTBYET CpefHaAs AnvHa cepun A0 B uHTepBane 140 - 200. Korga (akTU4ecKknil cBuUr paBeH
HYO.

Kak ToMbko BblbpaHa cusum-cxema (CS1 wnm CS2), HeobX0AUMO YCTaHOBWUTbL pa3Mep
3HauMMoro capura. B Tabnuue npueefeHbl TpY TUMWYHBIX 3HAYeHUs 3HayYMMoro capura. B
3aBMCUMOCTM OT BbIOPAHHOrO 3HaYeHWsi caura 3HaveHust /; U/ MOryT 6biTb onpedesieHbl Mo
Tabnumue.

Ecnm HesicHO, KaKyto cXxemMy HeOOGXOAMMO BbIOpaTb, MpakTWKa MOKasbIBaeT, YTO XOpOLUEi

HaYa/IbHOW cxemoii siBnseTcs cxema CS1i), T.e. A= 5,0 u/= 0,50.
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Tabnunua 10 - ConocraBnieHMe CTaHAAPTHBIX CUSUM-CXEM AJ11 CPEAHEro NoArpynmbi

3HayeHns cpegHeii 4nnHbl cepum (ARL)

OTKNOHEHWNE CPefHero oOT LefieBoro Cxema CS1 Cxema CS2
3HaueHMs) B CAMHULAXBC) © () (iii) <) () (H)
0.00 730.0 930.0 715.0 140.0 200.0 170.0
0.75 16.4 17.0 27.0 10,5 115 15.0
1.00 11.4 105 13.4 7.4 74 8.8
1.50 71 5.8 54 4.7 43 4.0

* [InA OTAeNbHbIX HabmofeHuin (06bem mogrpynnbl = 1) & npcactasnsac! coGoii cTaHaapTHOe OTKMOHeHMe. Ecrm oblev
nogrpynnel 60nblle eAuHULBI, ac NpeAcTaBnseT co6oi cTaHfapTHYI0 OWNGKY cpeaHero.

NMpnmeuaHue - 3HauyeHue ARL sBnseTtca 3agaHHbIM. CnegyeT NOMHUTL, YTO hakTuyeckoe 3HadeHne ARL ansa o6HapyxeHus
thakTMyeckoro casura Moxer 6biTb 60M1ble Uy MeHble ARL. Mpu Heo6xoanmocTu credyeT UccnefoBaTb pacnpejeneHne 3HaveHunii
ARL ana onpefeneHHbIX OTKIOHEHUI CpefiHel OT LesieBOro 3Ha4eHusl, YTobbl 3HaTb CPeAHWI Anana3oH 3HaveHuli ARL. KoTopble
aor)T 6bITb PACCMOTPEHbI.

HesaBMCUMO OT TOro, Kakass CXema BblOpaHa, 3HaueHWsi nNapaMeTpoB A0/MKHbI ObITbh
YMHOXeHbl Ha N (Mn ac) ana onpegeneHns (hakTUYecKUX pasmepoB U (OpMbl Macku. 31O
yCTaHOB/1EHO B 3Tane 8.

31an 4. C60p AaHHbIX UCMbITaTeIbHOro nepuoja

Kak ykasaHo B 9.2.3, [O/DKHbI OblTb COOPaHbl faHHble, XapakTepusytolime N3MeHUYMBOCTb
npouecca, Heo6XoaVMbIe 41 MOCTPOEHMS CUSUM-EXEMbI U YCTAHOBNEHWS LiENIEBOT0 3HAYEHNS Mpu
Heo6X0aMMOCTH.

OnpesenatoT nepuros, B TEUEHWE KOTOPOro BCe UCTOYHMKM M3MEHYMBOCTY npouecca byayT
NPOsB/EHbl. 3TOT Nepuoj A0/MKeH ObiTb LOCTATOYHO MPOLO/KMTENbHBIM WM YacToTa oT6opa
BbIOOPKM A0/MKHA ObITh OCTATOYHO BbICOKOW A1 NOMYYEHUS HE MeHee 25 MOArPYNn AaHHbIX.

He cnepyeT BBOAWUTL AONOMHUTENbHbIE UCTOYHWMKM M3MEHYMBOCTU MNpouecca, Hanpumep,
perynvmpoBKM npouecca B TeYeHMe 3TOro nepuoja, MOCKOSbKY 3TO WCKasWUT [aHHble 06
M3MEHUMBOCTU npoLecca. Ecim ectb He06X0AMMOCTb B NpepbiBaHNM c60pa fAaHHbIX, LO/MKHO ObITb
MPUHSTO peLUeHre 0 HEOOXOAMMOCTM NOBTOPEHMA HABMOAEHNI N [OCTATOYHOCTY faHHbIX. Ecnm
KOMIMYecTBO Nogrpynn 6bi1o 20 unu 6onee N ecny Bce NOTeHUMa bHbIe UCTOYHUKW U3MEHYMBOCTYU
npouecca BO3LeliCTBOBaAM B mpoLecce cbopa faHHbIX, TO 3TO KOMMYECTBO MOATPYNn SABASETCS
[OCTaTO4HbIM 1 cOOp [faHHbIX MOXeT ObiTb npekpawien.CobpaHHble [aHHble [0/MKHbI ObITh
MCNOMb30BaHbl A5 YCTAHOBMEHMS YPOBHS M3MEHUMBOCTU A1 CUSUM-CXEMbl. ITO YCTaHOB/EHO Ha
aTanax 5u 6.

31an 5. OueHKa <C No AaHHbIM UCNbITaTeNIbHOMO Neproja

a) O6wwe nonoxeHus

Hwke onucaH MeTof onpefeneHns OLeHKM ac. B HEKOTOPbIX Cnyvasx MOXeT BO3HWUKHYTb
HEeoOX0AMMOCTb MPUMEHEHWST APYroro noAxoga. ATOT APYroil Moaxof MOXET MoTpeboBaTh

onpeaeneHns OLEHKM CTaHAaPTHOrO OTK/IOHEHWS CPEAHWX MOArpYyn.
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PucyHok 12 -IMocnefoBaTenbHOCTb 3TanoB BbIMO/HEHMS CTaHAAPTHOM CUSUM-CXeMbl
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b) O6vem noarpynn 6onbLie eguHuLbl (1> 1)
i. BbluncnstoT pasmax (pasHOCTb HaMOGO/MbLUEr0 M HaMMEHbLUEro HabftoAeHnin) ans
KaXKAOoW Noarpynnbi.
n. BblumcnstoT cpegHuii pasmax (/?) HO nogrpynnam.

in. OnpenenslT OLEHKY CTaHAAPTHOrO OTKMOHEeHUs B noarpynne (<0) AeneHvem
CpeAHero pasmaxa Ha COOTBETCTBYIOLLEE 3HAUEHME d 2, NPUBEEHHOe B Tabnuue 11.

iv. OnpegensoT /i geneHWeM no0 Ha KBafpaTHbIA KOPeHb M3 06bema Noarpynmel, T.e.

<« = (jjyfn.
Tabnuuya 11 - 3HauyeHUe KO3(UUMEHTA ch 419 OLEHKWM CTaHAAPTHOrO OTKIOHEHWs NOArpynn no

pasmaxy noarpynmbi

O6reM nogrpynnb u* d2
1,128
1.693
2.059
2,326
2,534
2.704
2.847
2.970

10 3.078
" 3HaueHna (Agnan > 10 npueeneHbl B ICO 7870-2, a Takoke B APYrNX UCTOUHMKAX.

MpumeyaHue - [/is noarpyn, 06beM KoTopbIX Gorbiie 10. apyrie MeToabl MOryT GbiTb 60/iee qheKTVBHbI
MV OMPEAE/NIEHN OLIEHKY CTAHAAPTHOMO OTKITOHEHWS MOArPymribl.

©o~NoughwN

BmecTo pa3maxa MNOArpynnbl MOXeT ObiTb OMpejeneHo BbIOOPOYHOE CTaH4apTHOE
OTK/IOHEHWe NOArpynnbl (S).B atom cnyyae BMeCTO R W CI, ONpedensoT cpefHee cTaHAapTHOe
OTK/IOHEHMWE NOATPYNN S U OUEHKY s/cn. 3HAYeHUA c* NpuBeLeHbl B Tabnuue 18.

c) O6wvbem nogrpynnbl n = 1

[na onpegeneHns OLEHKW ae [O/MKEH ObiTb MCMNOMb30BaH MeTO4 MOCNef0BaTeNbHbIX
pasHoCTel (MHOra Ha3blBaeMbIli CKOMb3ALLMM Pa3Maxom).

[aHHble, cobpaHHble 3a WUCNbITaTeNbHbI Mepuog, AO/MKHbI ObiTb MCMNOMb30BaHbl B TOI
nocnesoBaTeNlbHOCTW, B KOTOPOWA OHWM 6blnn cobpaHbl. JO/MKHbI 6biTb BbIYMCIEHBI  pa3Max
(pa3HOCTb) MeXAy MepBbIM W BTOPbIM HaOMIOAEHUAMU, 3aTeM pa3sMax MeXAy BTOpbIM U TPETbUM
HabnwgeHusMun, n T.4. Ecnv vmeeTca k noarpynn, AOMKHbI ObiTb MOAY4YeHbl 3HadyeHus (A-1)
pasmaxa. BblumcnstoT cpegHnii pasmax {R).

OueHKy <onpefenstoT AeseHWeM cpeaHero pasmaxa Ha 1,128.

Jtan 6. OnpejeneHune LLeNeBoro 3HavyeHus 1

B cooTBeTCTBMM C 9.2 B KayecTBe LLENEBOr0 3HaYeHUS MOXET ObiTb 3afaHHOe 3HayeHue,
onpefeneHHoe Ha OCHOBE faHHbIX HabMIOAEHWA.

a) 3aflaHHOe 3HaueHwe
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LleneBoe 3HayeHne MOXET ObiTb BbIOPAHO HAa OCHOBE YCTaHOB/IEHHbLIX TPebGOBaHW WK

uepTexa Unn ABNSETCH HOMUHAbHBIM Pa3MePOM W/ 3HAYEHVEM XapaKTEPUCTUKM MPOAYKLWN UK
HEKOTOPbLIM CPeHMM YPOBHEM MapameTpa yrnpasineHns B Cllyyae Hernpou3BOACTBEHHOMO npoLiecca.

b) 3HaueHue, BbIOGPaHHOE Ha OCHOBE HabOAEHWI

LleneBoe 3HaueHWe OMpeaensloT HO [AaHHbIM  HaGMHOAEHWIA, MOMYYEHHbIX BO BpEMS
UCTbITATENLHOr O MEepUoa.

i. BbluncnsoT BbIGOpOUHOE cpeaHee (X) AN KaXA0M NOArpynmbl;

ii. BblUMCNAOT 0bLLee cpefHee (X) cpegHUX NOArpynm;

iii. BbIGUPAKOTX B KAYeCTBe LieNeBoro 3HaveHus I

JTan 7. YcTaHOoB/EHVE MapaMeTpoB CUSUM-KapThbl

a) OO6LWwwme NoNoXeHNS;

B pasgene 5 npuBefeHbl peKOMeHaLMN N0 YCTaHOB/IEHMIO MapaMeTpoB CUSUM-KapT.

b) Cusum-TabnHuga.

YCTaHaBNMBalOT MOAXOAALLYI0 Ccusum-Tabnuuy Ana 3anucu pesynbTaToB  BbIYUCEHWIA.
UacTb Takoii Tabnuubl npueeseHa B Tabnuue 12.

Tabnwuuya 12 - Tabaumua BblMMCAEHUI 418 cUSUM-METoR

3HaueHve
Howvep noarpyrne! X x-T KyMy/ITVBHOL
cymvibl C

N T.a.

Ecnn 06beM Noarpynnbl paBeH eAvHMLE, B TabMLEe X 3aMEHSHOT Ha X.

c) Cusum-bymara

BbI6MpaloT MHOBaHHYD 6GyMary C YAOOHbIMU WHTEpBaIaMU MEXAY MHUAMU CETKM.
Bbibop 3aBMCMT OT MpeanosaraemMoro UCMosb3oBaHWs Gymarv, HanpumMep, A1 BbIBELUMBAHWA Ha
CTEHY.

BbibupatoT nogxogAawmii  Macwtab. Macwtab 3aBMCMT OT  PacrofiokeHus  rpaguka.
Hanpumep, gns rpadukoB, npefHasHauYeHHbIX A1 BbIBELUMBAHUS Ha CTEHY, WHTepBan Ha
rOPU3OHTaNIbHOW OCM MOXET 6biTb 10 MM, TOrja Kak ans rpaguka, npegHasHauyeHHOro Ans
CMOMb30BaHMSA Ha CTO/e, A0CTaTOYHO MHTEpBaa 5 MM.

MoaxoAswmin- UHTepBa A8 OCU  KYMYISTMBHOM CyMMbl BbIOMPalOT TakUM >Ke, Kak
WHTEpBaN AN TOPU30OHTANIbHO 0OCW, NPUOAM3UTENBHO paBHbIA 20C C OKPYr/eHWeM. 3T0
MacliTabupoBaHve Bpsh M «CrIAUT»  CYLLECTBEHHble  W3MEHEHWS WAW  MpeyBennyuT

HE3HaYnTENbHbIE.
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OTMevaloT LeHTpasbHYl0 TodKy 0 Ha cusum-ocM UK NPOBOAAT  NOAYXMPHYHO
FOPU3OHTANTbHYHO IMHUIO Yepe3 3Ty TouKy. OTMeYaloT BepTUKabHYH OCb CUSUM B COOTBETCTBUM C
MacLUTaboM.

Mpumep Takoli 6ymaru NpuBeaeH Ha pucyHke 13,

3JTaH 8. YCTaHOoB/MEeHME CUSUM-MaekH

B 821 onncaHa reoMeTpus CTaHAApTHOM cusum-MaekH, a Ha pUCYHKe 5 mnokasaHbl
31EMEHTbI MacKM 1 He06XOAMMBIA MacLUTab.

3HaueHust A,/u 0cA0MKHbI BbITb OMpeAeneHbl B COOTBETCTBUM C HACTOSLLMM MOApa3ae/oM:

a) BbluncnsalT H = AG

b) BbIHNCNAKOT F =f Oc-

Macka fomkHa 6bITb HauepyeHa B COOTBETCTBMM C MacluTabom, BblGpaHHbIM Ans cusum-
Bymarn. 3710 BaXKHO A1 NPUHATUA NPaBUALHOIO PELLEHMS O HAIMUYUN M3MEHEHMWSI YCTaHOBNEHHOMO
paswvepa.

MpumeyaHne 2 - VIHOrAa Macku M3roTaB/MBAalOT M3 MPO3payHOro Marepuana, Takoro Kak alertar, Ha
KOTOPbI Macky HaHOCAT C MOMOLLLI0 HECMbIBAEMbIX UYepHUA. VIHOr4a Macka MOXET GblThb Bbipe3aHa U3 4acTu KapTbl CO
3HadeHnamn W u F B MacwiTabe cusum-6ymaru.

MpumeyaHne 3 - CyllecTBYIOT KOMMbIOTEPHbIE MPOTPaMMbl, KOTOPbIE BLIBOAAT Ha 3KpaH cusum-rpagmk ¢

MacKkou.

3tan 9. BbluncneHne KyMyaTUBHOW CYMMb! 4151 lAHHBIX UCTIbITATENbHOTO Nepuoja

WMcnonb3ya Lenesoe 3HayeHue, OnpefeneHHoe Ha 3aTtane 6, v TabnuLy, aHanornuHyto,
Tabnuue 12. BbIMMCAAOT 3HAYEHNA KyMYNATUBHOWM CYyMMbI 1 laHHbBIX UCMbITATe/IbHOro neproja.

3ran 10. Cusum-rpadvK gns faHHbIX UCMbITATENbHOIO Neproa

MpeacTaBneHHble B TabnuLe 3Ha4eHUs KyMYNSTUBHON CyMMbl JOMKHbI ObiTh M306paXKeHbI
Ha Oymare, aHa/IOTMYHOW, NpPeACTaBNeHHONM Ha pucyHke 13. padmk HaumHaeTcs cneea W
npoAo/mkaeTcs Hanpaso. COeAUHSIOT BCe M300paXKeHHble TOYKW, 3ro AeflaeT BCe TeHAeHUMK 6onee
Har nsgHbIMK.

Jtan 11. AHanu3 cusum-rpagmka

HaknafiblBaroT Macky Ha cusum-rpagmk.

370 [denaloT, ONpefenss MONOXEHWE TOYKM OTCYeTa, YKas3aHHOW Ha pUCYHKe 7 a) no
MOCNefHe TOYKE KyMYNSTMBHON CyMMbl. [py 3TOM HEOOXOAMMO COBMELLATb LIEHTPaSibHYHO
JMHAKO Mackv C HyneBoW OCbl0 Ha 6Oymare. 'OT0 rapaHTVpyeT, 4TO Macka MpaBW/bHO
OpWEHTUPOBAHA.

JMobas Touka, BbIXOAALLAA 3a paspeLuaroLLye MMHUM MackKW, YKasbiBaeT Ha BbIX0Z npoLecca
13 YNpaBnseMOro COCTOSHWS, AaXe eCin Takasd TOUYKa He MOCNefHsAs W JaXe eciy crnegytolime

TOYKW BO3BPALLAOTCS B MPeAesbl paspeLlaroLimX TMHUIA Mackn [CM. pUCYHOK 7 b)].
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PucyHok 13 - Tpumep cusum-6ymaru

J1an 12. iaeHTUmnKaLmMa 1 ycTpaHeHWe crieupanbHbIX NpuinH

a) OO6LIMe NONoXeHNs

BaxxHO NpoaHa/M3npoBaTh BCE TOUKM 33 paspeLlaloliMMy IMHUAMKW Ha cusum-KapTe W
MAEHTUULMPOBATL COOTBETCTBYIOLLYIO CMELMANbHYIO NPUUNHY.

b) VigeHTnhmKauma 1 npesoTepalleHne BO3HUKHOBEHWS CReupabHbIX NPUUMH

Kak ToMbKO MAeHTU(MLMPOBaHA CneuyanbHas npyuyvHa U NPeanpuHATLl eACTBMA MO ee
MpeAoTBpaLleHno B OyayLieM, HeobXoAuMO pacCMOTPETb M WM3MEHWTb, MPU HEOBXOAMMOCTH,
LieNIeBOe 3HAYEHVe 1 CTaHAAPTHYHO OLWMOKY (MK CTaH4ApPTHOE OTK/IOHEHWE). ECiim nMeeTcs TOMbKO
0fHa HECOOTBETCTBYIOLIAA TOYKAa W NpuyMHa Oblna YAOBMETBOPUTENBHO YCTpPaHeHa, To
YCTaHOB/IEHHbIE LIE/IEBOE 3HAYEHWE W CTaHZApTHas OWWOKa UK CTaH4APTHOE OTK/OHEHWEe MoryT
OblTb  M3MeHeHbl Ha OCHOBE [aHHbIX UCMbITATENbHOTO MNepuoda, a He [aHHbIX 4/
HEKOHTpOMpyeMol noarpynnel. HeobxoauMo 3aHOBO OnpefennTb Macwitad cusum-Bymarn u
pasMepHOCTY MacKu 1 NOBTOPHO HauYepTUTb Macky.

Ecnn nMeeTcs HECKOMBbKO HEKOHTPOMMPYEMbIX TOUEK B AaHHbIX UCMbITaTeNbHOro Nepuoja,
TTO YKa3blBaeT Ha 60/blLUee KOMYECTBO NPob/emM € MpoLeccoM. B Takom cryyae peKomeHAyeTcs
MpOaHaM3MPOBaTh MPOLIECC, BHECTU KOPPEKTMPOBKM W 3aTeM MPOBECTY UCMbITATE/bHbIA NEPUOA U

cobpaTb HOBble JaHHbIE.
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C) NoeHTudmkaums cneumanbHbIX  NpuunH  6e3  npefoTBpalleHUs KX  MOBTOPHOrO
BO3HUKHOBEHWS.

BbIBalOT CUTyaLyK, KOrja HEBO3MOXKHO NPesoTBPaTUTL MOSB/IEHNE CNeLMaibHbIX NPUYKH B
OyAyLLEM B CUTY S3KOHOMHbIX UIN TEXHUYECKUX COOBpaXKeHUN.

B asTom cniydae cusum-napameTpbl, OCHOBaHHble Ha BCEX [AaHHbIX WCMbITATENLHOIO
nepuofa, MCNOMb3YKOT [Af18  KOHTPoNa. [pyrumu cnosamu, 3TW  CrneuuanbHble  NPUUMHBI
paccMaTpMBatoT Kak YacTb CyyaiiHO M3MEHUYMBOCTY NpoLecca.

d) HeBO3MOXHOCTb BbISABAEHUS CMELManbHbIX NPUUMH

HekoTopble crneunaibHble MPUYMHBI MOTYT OCTaTbCA He WAEHTU(ULMPOBAHHbIMW. 3TO
OTpULATENbHbBIA Pe3ynbTaT, MOCKO/bKY OH MPenAaTCTBYeT Y/yudlleHWto npouecca. Heobxogumo
MPUIOKUTL BCE YCUNWA )15 BbISBIEHNS CreLyaibHbIX NPUYMH, B TOM YKC/E UCMOMb30BaTh Apyrue
MeTofbl W peweHus npo6nembl. OfHUM U3 Hanbonee MOLLUHbIX METOAOB SBNAETCA METOf
CTATUCTUYECKOrO NNaHNPOBaHWA SKCMEPUMEHTOB.

Ecnm cneuunasibHble NPUYMHBLE OCTAlOTCA HE  BbISB/EHHBIMU, HEO6XOLMMO BbIMO/HUTL
[ecTBMA B COOTBETCTBUM C MEPEUNCIIEHNEM C).

OtaH 13. MNMpojomkeHe NOCTPOEHUA KapThbl

a) O6Lme NonoxeHns

Ecnv faHHble MCMbITaTeNbHOrO Meproga COOTBETCTBYHOT CTabWMbHOMY COCTOSHUIO WK
Korfia cobpaHbl HOBbIE JaHHble MOC/E Y0BNETBOPUTENBHOIO COKPALLEHNS CreLyanbHbIX MPUYKH,
Cusum-kapTa roToBa K MPOLO/DKEHMIO KOHTPONSA mMapameTpa Mpouecca WM XapaKTepucTUKu
npogyKumu. MacluTabmpoBaHHyt0 GymMary 1 napameTpbl Macku Tenepb UCNOMb3YIOT ANS KOHTPONSA
JaHHbIX OyayLimMx noarpynmn.

Ecnn nossnsetca HeKOHTponMpyemas Touka, HeO6XOAMMO peLuTb, 4YTO [Jenatb C
npoueccoMm. [leficTBMA MOryT BK/HOYaTb PErynMPOBKY NpoLecca WM MPUHATE HOBOTO LLENeBOro
3HaYeHWsl, eC NPOLECC NepeMecTuncs B 6onee XenaTtesibHOe MOoXKEHMe.

b) PerynupoBku npouecca

KonmuectBO HeOOXOAUMbBIX PErynMpoBOK MOXET ObiTb ONpeAeneHo Mo cusum-rpadmky.
[nsa atoro:

i. onpegfensoT 3HaueHMe KyMYNSTUBHON CyMMbl B MOCMeAHeN TOUKe rpadvka;

ii. onpeaenstoT 3HaueHWe KyMYNSTMBHON CyMMbl B MeCTe, e cusum-rpadvk Bblllen 3a
rpaHnLbl Mackn. B ciyyae HECKOMbKWX HapyLUeHWin GepyT HEKOHTPOMMPYEMYHO TOUKY, Hambonee
61IM3KYI0 K TOUKe OTCYETA Ha MacKe;

iii. BbIYMCAAKOT Pa3HOCTb 3HAYEHWUIA B 3TWX ABYX TOUKaX;

iV. MOACUMTBIBAOT KOMMYECTBO TOYEK Ha rpafuke Mexay TOYKOM oOTcyeta WU

HEKOHTPO/IMPYEMOIA TOUKOIA;
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V. [ensT pasHOCTb, BbIYUC/MIEHHYIO HA 3Tane iii), Ha KOIMYECTBO TOYEK, NOACUUTAHHbIX Ha
aTane iv), T. €. BbIMUCASIOT NOKa/IbHbIVA TPagueHT cusum-rpaHKa. STO— OLeHKa CABMra npouecca
OT LieNeBoro 3HaueHms;

Vi. KOPPEKTVPYIOT MpOLEeCcC Ha Ty e BefnyuHy. 3anucbiBaloT Ha cusum-rpagHke
BbIMOMHEHHbIE U3MEHEHUS.

Vii. OBGHYNAOT KYMYNATUBHYIO CYMMY 1 NPOAODKAOT KOHTPOSb.

MNMpumeyaHune 4-BMeCTO BbINONHEHNS OMUCAHHBIX BbIUMC/IEHNIA MOXHO nocTpouTb rpatpvmm «MOUCKa»ana

onpeeneHns BeNMUUMHLI CABUTA OT LeNEBOT0 3HaYeHWs. MNpuMep NpuBeSeH Ha pUCYHKe 14.

PrcyHok 14 - CxemaTu4ecKuii nprmep rpauka nomcka BeNnYuHbI
cLBUra OT LieNeBoro 3HayeHus

c) PerynupoBku npouecca - aHTUpPbICKaHbe

MoHATWe pbicKaHbe ycTaHoBMeHO B 9.1.5. lNMpumeHeHve cusum-meTofa npegronaraeT, yto
perynnpoBsKa npoLecca Ha BenindmnHy, pasHyto 100 % nonyyeHHOro casura OT Lie/IeBOro 3HaueHus,
MOXET BBECTM pPbICKaHbe. [ocne Takoi perynmpoBKM cusum-KapTa MOXET notpebosaTth Janee
BbIMO/IHUTL CNEAYIOLLYIO PerynmpoBKy MpoLiecca, HO B MPOTMBOMONOXHOM HarpasieHun. Ecim
MpoLecc CKOPPeKTUPOBaH B 06PaTHYIO CTOPOHY Ha BENNYMHY NOCNEAHErO CABUra, OH MOXET ObITb
MO3Xe CKOPPEKTMPOBaH B  MNPOTMBOMONOXKHOM  HanpaefeHWW. 3TO  ABNEHWE  Ha3blBaloT
«PbICKaHbEM.

PbickaHbe MOXET 6bITb BbI3BAHO ObICTPbIM  U3MEHEHWEM  KYMYNSTUBHOW  CYMMbI,
MpeyBeNUMBAOLLMM PeasibHbIi CABWT, KOTOPbIA MOXET 6bITb MCMpaBeH MOAU(UKALMEN MacKu,
Nnn (haKTUYECKOIN KOPPEKTUPOBKOIA.

OfHO MpaKTUYeCKoe peLleHWe COCTOUT B TOM, YTOObI BbIMOSHWUTL PErynvMpoBKY MPoLecca,
KOPPEKTVPYIOLLYIO CABUI MeHblle YeM Ha 100 %. 3TOT NPOLEHT Ha3bIBAOT KOIMHPULMEHTOM
«@HTHPbICKaHbA». ITOT KOIPDULMEHT CHIKAET PbiCKaHbe KYMYNATUBHO CyMMbI. Moib3oBaTeny v
MPaKTUKN BMECTe C HEKOTOPBLIMW MCCNefoBaTeNnsMy YKa3bIBatoT, UTO KO3((ULIMEHT aHTHPBICKaHbS,
paBHbIA 75%, paboTaeT O4eHb Xopowo. [o3ToMy PeKOMeHAYEeTCSs, MO KpaiHeil Mepe, B Havase

KOPPEKTMPOBATL TO/ILKO 75 % capura.
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Takve rpafmkun, Kak NpefcTaBfeHHble Ha PUCYHKe 14, MOryT ObiTb MOCTPOEHbI C
MCMOMb30BaHNEM KO3(h(MLMEHTA aHTUPbICKaHbS. B HEKOTOPbIX Cy4asx 310 6biBaeT HEO6XOAMMO.
A/bTepHaTUBHbLIM KO3(DMLIMEHTOM, NOAABASIOWMM pbicKaHbe, fBnsetcs r/(r + 1), rae r-

KOMMYeCTBO TOYEK MeXAy Bedylleil W HEKOHTPONMpYeMoOi Toukamu. Mcnonb3ys 3ToT

KO3(h(MLMEHT, pasmep KOPPEKTVMPOBKM XapaKTepUCTUKM MPOLIecca CPOMpeAenstoT No cneaytoLei

thopmyne:

roe Cr - pasHOCTb 3HAYEHW KyMYNSITUBHOW CyMMbl MEXZy BefyLUeid W HEKOHTPOSMPYeMON

TOYKaMU. VIcnonb3oBaHue <pao MHOTKX Cly4vasx No3BOSSET NPeaoTBPaTUTh PhICKaHbeE.

9.3.2 CtaHpapTHble cxembl. OrpaHnyYeHns

OCHOBHble CUSUM-CXEMbI, YCTaHOB/eHHbIe B 9.3.1, 06ecneunBaroT XopoLLee Havano paboTsl
M BO MHOMMX Cflyyasix He TpeOyloT AanbHelLnX M3MeHeHWA. s HEKOTOPbIX MPUIOXKEHWIA, MO
NCTeYEeHNe HEKOTOPOro BPeMEHU, MOXHO 3aMeTUTb, YTO OCHOBHasA BblbpaHHas cxema Jo/MKHa ObITb
ynydleHa, notomy 4to ARL ans obHapy>XeHus cAaBura 3HauMmoro pasmepa C/IMLWKOM BenKa win
MOTOMY, YTO YacTOTa IOXKHbIX CUTHA/I0B CNIMLLIKOM BbICOKA.

9.3.3 CnieymanbHble cUSUM-CXEMbI
MpumeyaHune - Pa3paboTka KOHKPETHOW CUSUM-CXeMbl TPebyeT 6OMbLINX 3HAHUA U UCXOAHBIX AAHHbIX,
4YeM OCHOBHbIE CXeMbl, yCTaHOB/EHHbIe B 9.3.1. B 3TOM cfiyyae HeobxoAMa KOHCYbTaLWs CO CreLnanncToM.

a) OnpefeneHre (3HauMMoro) pasMepa OTK/IOHEHUS OT LeNEBOr0 3HAYEHWs, KOTOpoe
[O/MKHO ObITb 06HapyXeHo (6);

b) onpefeneHne OLEHKU CTaHAApPTHOW OWMOKM CT (MM CTaHAAPTHOMO OTK/IOHEHUS, eCnu
06beM NOArpynMbl paBeH eAUHNLE), KaK YCTaHOB/EHO BbILLE;

C) onpegeneHne ucxogHoin ARL, ecnu cOBUM MMEET Be/MYMHY, YKasaHHyto B 9.3.1,
aTan 3, La;

d) onpepaeneHune ucxogHoin ARL, ecnv caBUr paBeH Hy/HO, T.e. YacToTa SIOXKHbIX CUFHAMIOB

paBHa LO;

€) BblumMCeHVe cTaHaapTHoOro casura 1 = 6/0c;

f) HaHeceHuWe faHHbIX Ha KapTy, MPeACTaBMEHHY Ha pucyHke 15 u onpegeneHne h no
pacyeTHOMY 3Ha4eHMo [ ¢ y4eToM 3HaueHnin L&u LG,

g) 3HaueHve 419/ Takke MOXET OblTb OMpefeNieHo Mo rpafuKy, COOTBETCTBYIOLLEMY
pacyeTHOMY 3HaueHuto [,

h) V3meHeHWe cusum-Macku B COOTBETCTBMM C HOBbIMU 3HAYeHUsIMU h 1 /B COOTBETCTBUM C

N3N0XXEHHbIM.
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CTaHapTHas pasHoCTb, J1

PucyHok 15- KapTa Ans onpeaeneHns napaMeTpoB Macky (415 HOPMabHOTO PacrpeseneHust)

9.4 Cusum-cxembl N8 KOHTPONA N3MEHUYNBOCTU

9.4.1 O6uwMme NONOXKEHNS

Kpome KOHTPONA MOMIOXKEHWS1 MpoLecca BaXHO KOHTPO/MPOBATb €ro  M3MeHUMBOCTb,
KoTopas B 60/bLUMHCTBE CyYaeB 6yeT KpaTKOCPOYHOIA.

[Byms Hanbonee NOAXOAALLMMK MepaMy M3MEHUYMBOCTM ABASIOTCS pasmMax W CTaHAapTHOe
OTK/IOHEHWe B Mpegenax noArpynnbl. Bblbop 3aBUCWUT OT NEFKOCTU BbIYUCIEHUA W YPOBHA
MOHVMMaHUA MEePCOHANIOM  BbIMOMHAEMbIX BbIUMCIEHWA. YacTo npu paboTe C KOHTPOMbHbIMU
KapTamMmn g1 obecneyeHWss MNPOCTOTbl BLIYMCAEHUIA BbIOMPAOT KapTbl pasvaxa, a O0b6bem
MOArpynnbl  4acTo BbIGMPAKOT paBHbIM  MATU.  DPDEKTUBHOCTb WUCMOMb30BaHWA pa3Maxa U
CTaHAAPTHOrO OTK/IOHEHWSA MPaKTUYECKM He PasinyumMma.

Ecim 06bem MoOArpynnbl paBeH efvHULE, WUCMOMb3YeMOM Mepoil M3MEHUMBOCTU [OMKEH

ObITb pasmax, BbIUMCNAEMBINA KaK PasHOCTb NocneaoBaTe/lbHbIX PE3Y/IbTATOB.
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9.4.2 Cusum-cxembl A8 pasMaxos

[na ycTaHOBNMEHUs MOAXOAALLEN CXeMbl KOHTPOMSA WM3MEHYMBOCTM MpoLecca Ha OCHOBE
pasmaxa B npegenax MoArpynnbl HEO6XOAMMO BLINOAHUTL CreayoLme felicTeus. HekoTopble 13
3TanoB AencTBnin OyayT 3aBepLUEHbI, C/IN BbIMO/IHEHA CUSUM-CXeMa KOHTPOSIS CPesHEro.

J1an 1 OnpepgeneHve o6bekTa 415 NOCTPOEHMA CUSUM-KapTbI

Cm.9.3.131an 1

31an 2. OnpegeneHneobbeMa NOArPYNMbI

Cm. 9.3.1,31an 2)

31an 3. BbIbop cusum-cxembl AN pasMaxa

B Tabnuue 13 ycTaHOB/EHbI CTaHAAPTHbIE CXeMbl, KOTOpble 06eCneynBatoT BbIMOHEHNE
TUMNWYHBIX TPe6OBaHWUIA K cusum-kKapTe pasmaxa. B cootBeTcTBum ¢ 9.3.1 B Tabnvue npueeagHbl
[ilBe OCHOBHble cxeMbi.CSI, KoTopoli COOTBETCTBYHOT GonbluMe 3HaueHMss ARL Ha oXugaemom
YPOBHE M3MeHuMBOCTU, M CS2, KOTOPOI COOTBETCTBYIOT MeHbLUMe 3HauyeHus ARL. Cxema CS2
06HapyXXMBaeT CABUI YPOBHA npoLecca ObICTpee, YeM COOTBETCTBYHOWAA cxema CS1, HO 3a cueT
60/bLUIEr0 KOMYECTBA NOXHbLIX CUTHAOB. B Tabnuue 14 npuBefeHbl pasnmumna aTux CTaHLApPTHbIX
CXEM.

Tabnuua 13 - CTaHfapTHbIe CUSUM-CXEMbl pa3Maxa nogrpynnbl

O6bem noarpynnel Cxema C'S1 Cxema CS2
n / A /
2 2,50 0,85 2,50 0,55
3 1,75 0,55 1,75 0,35
4 1,25 0,50 1,25 0,30
5 1,00 0,45 1,00 0,30
6 0.85 0,45 0,85 0,30
7 0.70 0,45 0,70 0,30
8 0,55 0,40 0,55 0,25
9 0,55 0,40 0,55 0,25
10 0,50 0,35 0,50 0,25

MpumcyaHng
| Cxeme CS1 cOOTBETCTBYET cpeaHsa AnuHa cepuH Las amanasoHe ot 600 go 1000. eciv npolecc pa6oTaeT Ha

0XWaeEMOM YPOBHE N3MEHUNBOCTH.
2 Cxeme CS2 cooTBeTCTBYET CpefHAs A/iMHa cepumn 1(B AnanasoHe oT 150 go 210. ecnm npouecc paboTaeT Ha

0XXngaeMmomM ypoBHe NU3MEHUMBOCTHN.

Bbl6umpatoT ogHy 13 cxem, CS1 mam CS2. IMpn 3TOM UCMOMb3YHOT Te XXe KPUTEPMU BblbOpa,
KOTOpble bl MUCMOMb30BaHbl NPU BbIOOPE CXeMbl AN CpesHero MoArpynnel. Ecnu Tpebyetcs
cxeMa ¢ 60nbLIMM 3HaueHWeM ARL, npu oTCyTCTBUM M3MEHEHWI npoLecca BbloupatoT cxemy CS1.

B npotuBHOM cnyyae BblbupatoT cxemy CS2.
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He3aBncmo 0T BblIOpaHHOM CXembl 1S OnpefeneHWs (akTuyeckoro pasmepa 1 (hopMbl
MacKu, 3HauYeHWs ANA 3TUX MapameTpoB AO/MKHbI BblTb YMHOXEHbI Ha OLEHKY M3MeHUMBOCTU R
(cm. aTan 8).

3TaH 4. CO0p AaHHbIX UCTbITATENbHOrO Nepuoga

3[ecb NPUMEHSAIOT TakXXe MHCTPYKLUN /1 OLIEHKW MOMIOXEHUs npoLiecca.

31an 5. OueHKa R Mo faHHbLIM MUCMbITATEIbHOrO Nepuoja

BbluncnaoT R, ncnonb3ys ofnMH 13 MeTofoB, onvcaHHbIX B 9.3.1, atan 5.

TabnHua 14 - CpaBHeHue ARL CTaHLapTHbIX CUSUM-CXeM pa3Maxa f/1s noarpynnol

YpoBeHb U3MEHYMBOCTU

O6bem noarpynmbl Cxema CS1 Cxema CS2
(hakTMyeckoro npouecca

R 779,0 170.0
2 2R 7.2 5.5
4R 2.3 21

R 893.0 196.0
3 2R 45 3,6
4R 1,6 15

R 918.0 157.0
4 2R 33 2,7
4R 1,3 1,2

R 771.0 179.0
5 2R 2,7 2,3
4R 1.2 11

R 942.0 204,0
6 2R 2.4 2,0
4R 11 11

R 893.0 162.0
8 2R 2,0 1,7
4R 1,0 1,0

R 635.0 184.0
10 2R 1,7 15
4R 1.0 1.0

MpumeuyaHue - [JaHHble 3HaueHus sBnstoTca ARL. Heo6X0AMMO 3HaTb, YTO (haKTMYeckas AnvHa CepyH
ONA 06HApYXXeHWS WM3MEHeHUs MOXeT 6biTb 6onblle WM MeHbwe ARL. [Mpu HeobxopumocTu crefyet
npoBepuTbL pacnpejeneHne 44 onpeaeneHHbIX CABUIOB OT LieNeBOro 3Ha4eHns, YTobbl 3HaTb CPefHMIA pa3max
LJIMH Cepuid.

Otan 6. OnpegeneHve LeneBoro 3HaveHus, T

a) JlaHHoe 3HayeHMe

Mpn CTaTUCTMYECKOM KOHTPOME KayecTBa MPOAYKUMM WM mpouecca, Hawnbonee
pacnpocTpaHeH METOA YCTaHOBKM LIEIEBOrO 3HAYEHWs pa3Maxa, OMMCaHHbI B nepeuncrieHnn b).
OfHaKo B HEKOTOPbIX CAy4yasx NpPesnoyvTUTENbHO YCTAaHOBUTL LIESIeBOE 3HAYEHME Ha HEKOTOPOM
npegnosaraeMom ypoBHe. Ecnn 3To Tak, LieneBoe 3HaueHve pasMaxa paBHO 3aaHHOMY 3HAYEHMIO
pasmaxa.

Ecnn “3MeHYMBOCTb OMNMcaHa C MOMOLLLIO CTAHAAPTHOIO OTK/IOHEHUSA, LENIEBOE 3HayeHue

pa3maxa MOXET BblTb BbIYMCNEHO HO hopMyrie

46



FOCT P NCO 7870-4 - 2013
T= (ha.

3HaueHue ck onpegenstoT no Tabnmue 11. OHO 3aBMCUT OT 06beMa NOArPYNMbI.

b) ®PYHKUMOHaILHO 060CHOBaHHOE 3HaYeHe

Mo AaHHbIM, NOTYYEHHbIM 32 MUCMbITATEbHBIA NEpUog, YCTaHaBNMBAKOT LIE/IEBOE 3HAYEHME
pa3maxa, pasHoe R.

3Tan 7. YCcTaHOB/EHME cusum-6ymaru

YcTaHaBAMBaOT CuSUM-TabnHUYy (MM 006aBNAKOT AaHHbIe K CYLLECTBYHOLIEN cusum-
Tabnuue) v paspabaTbiBaloT cusum-6ymary. Kak yctaHoBneHo B 9.3.1, stan 7 . Cusum-6ymara ans
pa3Maxa MOXeT WMMeTb MacluTab, OT/MYHbLIA OT MaclwTaba Gymarn Ais KOHTPOAS CPegHero.
Moaxoaawmin macluTab MOXKeT BbITb BbIYMC/IEH NO hopmy”e

aR.
3HayeHue a npvBegeHo B Tabnmue 15.
Tabnuuya 15 - KoaththmumeHT macwitaba Ana cusum-6ymarn pasmaxa

O6bem noArpynnsbl a
2 1.50
3 1.00
4 0,85
5 0,75
6 0,65
8 0,55
10 0,50

3J1an 8. YcTaHoB/EHME Cusum-macku

Vcnonb3ysa 3HaueHus Aun/, BbIGPaHHbLIX Ha 3Tane 3, BbIYUCAOT:

a) H=hR;

b) F=/ff.

Pa3pabaTbiBatOT MacKy, WCMO/b3ys pacyeTHble 3HavyeHus H u F B COOTBETCTBUM C
MacluTabom cusum-oymarm.

3TaH 9. BbluncneHne KyMyaTUBHOM CYMMbI 418 JaHHbIX UCTIbITATENbHOIO Nepuoja

Wcnonb3ys Lenesoe 3HaueHWe, OMpefefieHHoe Ha 3atane 6, 1 Tabnuuy, aHasormyHyto
Tabnmue 12, BLIYACAAKOT 3HAYEHWe KYMYNATMBHOW CYMMbl [As  pa3Maxa Mo  [aHHbIM
UCMbITATEeNIbHOrO NepUosa.

3Aran 10. MocTpoeHune cusum-rpagmka 41a faHHbIX UCTbITaTeNbHOro nepruoia

pachnueckn M306paxKatoT KYMYNATUBHYIO CYMMY [O1S pasmaxa Ha cusum-bymare, Kak
onucaHo B 9.3.1,3tanbl 7 1 10.

31an 11 AHanus cusum-rpaduka 418 fJaHHbIX UCNbITaTeNbHOro nepuoja

AHanm3 cusum-rpagmka BbIMOMHAT, Kak ycTaHoBMeHOo B 9.3.1, atan 1L
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31an 12. iaeHTU(UKaLmMa 1 yCTpaHeHWe creupanbHbIX MPUYUH U3MEHUYMBOCTY

a) O6LMe NoNoXeHMs

BaXKHO mccneosaTh BCe TOUKM, PACMOIOXKEHHbIE 33 KOHTPO/bHLIMU rpaHMLaMi Ha cusum-
rpacuke v UAeHTU(ULMPOBATL COOTBETCTBYHOLLYIO MPUUMNHY CMELMaIbHOW U3MEHUYMBOCTH.

Ecnn Heobxo4umMo nepecMOTPeTb 3HAYEHMA LIeNeBOro pasMaxa B COOTBETCTBUM C OLHUM U3
Cnefyrowyx noAnyHKToB, TO He06X0AMMO MEPECMOTPETb MackKy M BO3MOXHO cusum-6ymary fs
KOHTPONSA CpesiHero.

b) geHTudurumpoBaHHas 1 ycTpaHeHHas crielmanbHas NpuymMHa N3MeHUYMBOCTM

Kak TonbKO crieupanbHas npuyrHa WAEHTU(MLMPOBaHA M BbIMO/HEHbI JelCTBMS MO ee
yCTpaHeHWo, B OyadylleM 3HaueHWe LEeNMeBOro pasmMaxa MOXeT ObiTb  M3MeHeHo (no
HeobxoamMMocTH). Tpy HaAMuMM TOMbKO OfHOM TOYKM BHE 30HblI YNpPaBnAeMoCTW, KoTopas
06paboTaHa B COOTBETCTBUM C MEPEUNC/IEHNEM @), PaHee MPUCBOEHHOE LIENIEBOE 3HAYEHME MOXKET
ObITb MEPECMOTPEHO C UCMO/Mb30BAHMEM [aHHbIX WCMbITATENIbHOMO MNEpUosa, 3a WCK/IHYEHVEM
[aHHbIX, CcoflepXKallMx TOUYKY BHE 30HbI YMPaB/SeMOCTM MOArpynnbl.  lMepecmaTpuBaioT
BbIUMC/IEHMA 419 MaCLLUTabMpoBaHUA cusum-6ymarv 1 Mackvi U NMOBTOPHO MacluTabupytoT bymary
1 Macky npy HeobXoaMMOCT.

Ecnm gaHHble MCMbITaTeNbHOTO Nepuoja COAEpXaT HECKONbKO TOYEeK, 3TO YKas3blBaeT Ha
Hannume Npobsem ¢ NPoLEeccoM. PeKOMeHAyeTCs NpoaHann3MpoBaTb U OTPErynmMpoBaTh NpoLecc
3aTeM NPOBECTW HOBbIA UCMNbITATE bHBIA NEPUOS C PErMCTPAaLIMEN HOBBIX AaHHBIX.

c) ipeHTudmnumposaHHas, HO He YCTpaHeHHas crelpanbHas npuymHa

CyLLECTBYIOT C/lyyau, Korfa cneupanbHas npuyviHa He MOXKET 6bITb YCTpaHeHa BCNeacTBuMe
3KOHOMUYECKUX WU TEXHUYECKUX TPYAHOCTEN.

B aTom cnyyae cusum-napaMeTpbl OMpefenstoT Ha OCHOBE BCEX AaHHbIX WCMbITATENLHOrO
neproga v UCMonb3yrT A1 NPOLOMKAOLLErocs KOHTPONsA. JpyrumMu cnoBamm Takue creumaibHble
MPUYMHBI PACCMATPUBAIOT, KaK YacTb M3MEHYMBOCTU CMy4yaliHOro npoLecca.

d) He BbisiBNeHHasa creymasbHas npu4nHa

Ecim  cneumasibHas npuyMHa OCTAeTCA He  BbISB/IEHHOW, [OMKHbI OblTb  BbINOHEHDI
[ecTBMA B COOTBETCTBUW C MEPEUNCIIEHNEM C).

370 KpaiiHe HexxenaTenbHas CUTyauusi, MOCKO/bKY OHa He CMOCOOCTBYET YAYULLEHMIO
npouecca. Heob6xoaumo caenatb Bce BOSMOXHOE 415 UCCef0BaHNA CrneupabHbIX NMPUUrH.

3tan 13. MNMpofAo/mKeHe NOCTPOEHUA KapTbl

a) O6LMe NonoXxKeHus

BbIMonHeHve feiAicTBUIA NO MOCTPOEHUIO KapTbl B cooTBeTCcTBUM € 9.3.1, aTan 13,

b) [elAicTBMS C MpoLeccom

Kak npu KOHTpONe CpefHero, ecnu MosIBNSETCS CUrHan O roTepe YnpaBisieMOCTW, TO
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pasmep M3MEeHEeHUS MOXKHO OLIEHUTL MO FPagueHT)’ cusum-rpadHKa. B aTom cnyyae uHTepnpeTayus
CBOAUTCA K ONPefeneHnto, HaCKOIbKO M3MEeHUNach M3MEHUMBOCTb, NpeacTaBneHHas B Buae R.

Ecnn  cusum-rpadmk, OTHOCAWMIACA K 060pYAOBaHMIO WM MaluMHe, YKa3blBaeT Ha
yBe/MyeHne pasmaxa, HeobXo4MMO MPOBECTU TEXHUYECKOE OOC/YXMBaHWE [ BOCCTaHOBMEHNUS
obopyaoBaHus. Ecnn 3TM  MeponpusiTMst yCMellHbl, NPeanpuHATbIE AeNCTBUA AOMKHbI  ObITb
3anmucaHbl, 3HaYeHVe KyMynsTUBHOM CyMMbl OOHY/eHO, a MpOLecc MOXET MNpofo/mKaTb
(hyHKLMOHMPOBaTb. Ecnm mpouecc BO3BpaTWUACA K CBOEMY NpeablayLLeMy YPOBHIO M3MEHUMBOCTY,
cusum-KapTa MOXKET MPUMEHSATLCA ANS KOHTPOSS.

Ecnmn cusum-rpadk noKasbiBaeT YMeHbLUEHME pa3Maxa, ro 370 06bIYHO paccmaTpuBatoT
Kak MO3MTMBHOE COObITMEe. CneunanbHas npuyMHa M Heob6XOAWMbIE AENCTBUS AOMKHbI ObITb
naeHTUMUMpoBaHbl. Macku cpegHero M pasmaxa (M BO3MOXHO Oymara) [AO/MKHblI ObITb
CKOPPEKTUPOBaHbI A5 OTPAXKEHWUS HOBOW cuTyauun. LleneBoe 3HaueHue [O/MKHO Takke ObiTb
3aMEeHEHO Ha HOBOE MeHbllee 3HayeHue. [ MPOAO/HKEHWS COCTaBMeHNs rpadnka HeobXoaumo
06HYNNTb KYMYMSTUBHYIO CYMMY pa3mMaxa.

O6Hy/eHWe KyMYyNsSTUBHOW CyMMbl AN CpPeAHero Heo6X0AMMO, MOCKOMbKY aHanms,
MPOBEAEHHLI C MCMOMb30BaHNEM MEPECMOTPEHHOW Macku AN CPeAHero, nokasasl, 4To pasmax
[ENCTBUTENBHO YMEHBLLUMACS. HOBble HEKOHTPONMPYEMble TOYKM Tenepb MOXHO Habnogatb Ha
rpagvke cpegHero.

c) OueHKa N3MeHUYMBOCTU. AHTUPbICKaHbE

Kak B ciyyae KyMynsTUBHOW CYMMbI, MPWU KOHTPO/E MOMOXKEHUS, eC HEOOXO0AUMbI MepbI
MO CHWKEHWIO pPbICKaHbsl, PEKOMEHALYETCA WCMO/b30BaTb PEry/MpoBKA Ha BeauuunHy 75 %
LIeNIeBOro pasmaxa.

9.4.3 Cusum-CxeMbl CTaHAaPTHbIX OTKNOHEHWIA Nogrpynnbl

Mpouenypa paspaboTKy CUSUM-CXeMbl KOHTPO/A CTaHAAPTHbLIX OTKIOHEHMWIA OYEHb MOX0Xa
Ha aHaIOMMYHYK MpoUedypy KOHTPONS pasmaxa nogrpynnbl. [103TOMy HWXKe MpuBEAeHsI
MOMOXeHWA, OT/INYHbIE OT YCTAHOB/IEHHbIX B 9.4.2.

PacCMOTpeHHble  HMXKEe CXEeMbl KOHTPOS  CTAHAAPTHbIX  OTK/AOHEHUW  NOArpynnbl
npeanonaratoT, YTo B KKAOW NoArpynne cAenaHo He MeHee AByX HabnogeHuiA. Ecnm cobpaHHble
JaHHble coAepxaT Mo OfHOMY HabnoAeHWo, B MOArpynne credyeT WCMO/b30BaTb METOA
nocnefoBaTe/bHbIX Pa3mMaxos.

3T1an 3. BbIbop cusum CXembl CTaHAAPTHOIO OTK/IOHEHNS

B Tabnuue 16 ycCTaHOBNEHbl CTaHAAPTHble CXeMbl, COOTBETCTBYHOLME TWUMOBbIM
TpeboBaHUAM KOHTPONS CTaHLAPTHOrO OTKIOHEHMS. B Tabnuue npuBeeHbl ABe OCHOBHLIX CXEMbI:
CS1 ¢ 6onbluMM 3HaveHMeM ARL Ha 0XWOAaeMOM YPOBHE M3MEHUMBOCTM M CS2 C MeHbLUMM

3HaueHrem ARL. Cxema CS2 pgacT HEKOTOpPOe KOMYECTBO MIOXKHbIX CUTHaN0B U OOHapyXuBaeT
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3HaUYMMOE M3MEeHeHWe CTaHAApTHOro OTKNOHeHUs BbICTpee, YeM COOTBETCTBYHOLLAA cxema CS1. B
Tabnmue 17 nokasaHa pasHMLa 3TUX CTaHLAPTHBLIX CXEM.

Tabnuua 16- CTaHgapTHbIE CUSUM-CXEMbI 41151 CTaHAAPTHBIX OTKIOHEHWIA NoArpynnbl

O6bem noarpynmbl Cxema CS1 Cxema CS2
n A n /
2 2.00 0,50 2,00 0,25
3 1,60 0,35 1,60 0,15
4 1.15 0,35 1,15 0,20
4 1.15 0,35 1,15 0,20
5 0.90 0,35 0,90 0,20
6 0,80 0,32 0.80 0,20
7 0,70 0,30 0,70 0,20
8 0,60 0,30 0.60 0,20
9 0,55 0,30 0,55 0,20
10 0,50 0,30 0,50 0,20
12 0,40 0,30 0,40 0,20
15 0,35 0,27 0,35 0,18
20 0,30 0,23 0,30 0.16

MpumedaHne 1- Cxeme CS1 cckHBCTCrBYCT cpeaHss anuHa cepun LOB unTepsane ot 700 go 1000. ecnm
npouecc paboTaeT Ha 0XK1/JaeMOM YPOBHE M3MEHUMBOCTM.

MpumeuaHne 2- Cxeme CS2 cOOTBETCTBYeT cpeaHss AnuHa cepun Las uutepsane ot 150 go 200. ecnm
npotecc paboTaeT Ha OXKMAaeMOM YPOBHE M3MEHUMBOCTMU.

BbloupatoT ofHy 13 cxem CS1 umnm CS2. Mpu 3TOM A0MKHbI GbiThb MCMOMb30BaHbI Te XXe
camble KpuUTepuKU BbIGOPa, KOTOpble OblIM UCMO/b30BaHbl MPU BbIOOPE CXeMbl ANt CPeAHero
noarpynnbl. Ecnn TpebyeTcsi cxema C 6OMbLUMM 3HadeHnemM ARL, Mpu OTCYTCTBUM W3MEHEHWI
npouecca Bbl6upatoT cxemy CS1, B MPOTMBHOM C/y4yae BblbupatoT cxemy CS2.

HeszaBncKMO OT BbIOPaHHOW CXeMbl, 3HAYEHWST MacKu (PaKTUYeCKoro pasmepa U (hopmbl
JO/MKHbI ObITb YMHOXEHbI Ha OLeHKy a0, 4Tobbl OMpefe/nTb HOBble MAacku. 3ro OMMCaHO HIDKe
(cm. aTan 5).

3Jtan 5. OnpefeneHne oUeHKN Cr, Mo AaHHbIM UCMbITaTeIbHOro neproga

a) Ana Kakaoi noarpynnbl  BbIYMCAAKOT BbIGOPOYHOE CTaHAAPTHOE OTK/OHEHME (S)
noArpynnbl.

b) BbluMCnsKOT cpefHee cTaHAapTHOe 0TKNoHeHue (if) noarpynnsbi.

OnpesenstoT OLEeHKY CTaHLAPTHOro OTK/IOHEHWs NoArpynnbl <0 = s/c4, rae caonpefensoT

no Tabnuue 18,

50



Tabnuua 17 -
NOArpynMbl

OGbem NoArpynmbl

10

12

15

CpaBHeHne ARL cTaHfapTHbIX

YpoBeHb N3MEHUMBOCTU
thaKT1UecKoro npovecca

(0]
20,,
4c,|

H
200
400

(07
200
4co

H
200
4co

0,
20»
4co

H
200
400

0,
20,,

400
H
200
40.)
H
200
4co
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cusum-cxem CTaHOapTHbIX OTK/IOHEHWIA

CxemaCS1

920.0
7.4
2,3

920,0
4.4
1,6

840.0
3.2

13

820.0

2,6
11

850,0
2,2

<M

720.0

17
1.0
930,0
15
1.0
840.0
13
10
860.0
12
10

Cxema CS2

185,0
5.6
21

155.0
3,7
15

180.0
2.6
12

155.0
2,2
M

190,0
19

<11

180.0
1,6
1,0

200,0
14

1.0
170.0
1,2
1,0
170.0
11
1.0

MpumeuyaHune - [faHHble 3HaYeHUs sBnatoTca ARL. Heobxogumo yumTbiBaTh, YTO (hakTUYecKas f/vMHa cepumn
[HA 0OHapy>KeHUs (aKTUYECKOro M3MEHeHUs MOXET ObiTb 6o/blue wam MeHbwe ARL. IMpu HeobxoaumocTy,
cneflyeT NpoBepn3b BUZA pacnpedeneHns AavHbl Cepun 1S CABUTOB OT LIENIEBOr0 3HaYeHUs, YTOObI 3HaTb CpefHuit

pasmax f/IMHbI CEpUIA.

Tabnmua 18 - KoathdhmumeHT ¢* ana onpeaeneHnst OLEHKN CTaHAAPTHOrO OTKOHEHWS

NOArpynMbl

*3HauveHus 0 cyuwecTytoT gnsa M>20. Cm. MCO 7870-2 nam gpyrve NCTOYHMKMN.

O6bem nogrpynnsl M

15
20

0]
0,7979
0.8862
0.9213
0.9400
0,9515

0.9594
0.9650
0,9693
0.9727
0.9776
0.9823
0.9869
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3J1an 6. OnpegeneHve LeNesoro 3HaveHns T

a) 3afjaHHOe 3HauYeHue

Mpn  CTaTUCTMYECKOM KOHTPOME KayecTBa MPOAYKUMM WM  NPOLECCOB  Hawnbonee
pacnpocTpaHeHHbIN MEeTO[, YCTaHOBKM LieNIeBOro 3HauYeHWs CTaHZAPTHOrO OTK/IOHEHWS NOArpynmb
onucaH B nepeuyncneHnn b). OfHaKo, MOryT ObITb C/y4an YCTaHOBKM LENIEBOM0 3HaYeHWUs Ha
OCHOBE 33 @aHHOI0 3Ha4eHus B 3TOM cniyyae LeneBoe CTaHZApTHOE OTKIOHEHWe MOArpynnbl
BbIYMCASIOT HO hopMye T = c«00. 3HaueHwue r» onpeaenstoT no Tabnuue 18.

b) 3HayeHue, BbIOPaHHOE Ha OCHOBE HabMOAEHNI

Ha ocHOBe faHHbIX WCMbITaTENLHOrO nepuofda YCTaHaBMMBAKOT LEfeBOe 3HayeHue
CTaHJapTHOro OTK/IOHEHWS NOArPYNMbI S.

3JTan 7. YcTaHoB/eHWe cusum-6ymarH

YCTaHaBMBalOT cusum-Tabnmuy (WM AOMOMHSAKOT CYLLECTBYHOLWYH cusum-Tabnuuy) wu
paspabatbiBatoT cusum-6ymary. Cusum-6ymara fns CTaHAAPTHOrO OTKIOHEHMS MOATPYNMbl MOXET
MMETb APYrol Maclutab, 4em Gymara Ans KOHTPons cpegHero. Macilutab MOXET ObiTb BbIOpaH C
MCMOMb30BaHVEM OKPYT/IEHNS BBEPX MW BHU3 40 6vdKaliLLIEro ya06HOro sHaueHus.

WHTepBan LWKaibl CUSUM-KapTbl A1 CTAHAAPTHOrO OTK/IOHEHWS MOArpYnbl COCTaBAseT
a<0. 3HayeHue a onpefenstoT no Tabnuue 19.

Tabnuua 19 - KoadduumeHTbl MacwTaba cusum-6ymarH Ans CTaHAapTHOro

OTK/NIOHEHWNA noAarpynnbl

O6beM noarpynbl a
2 1,50
3 1.00
4 0,85
5 0,75
6 0.65
8 0,55
10 0,50
15 0,40
20 0,35

JTan 8. V'CTaHOB/EHME CUSUM-MAacKu

|/|CI'IOI'Ib3yFI 3HauveHus Awnf YCTaHOBJ/IEHHbIE Ha 3Tane 3, BbIUUCNAIOT:
a) A=Aa0;
b) //=] <V

Pa3pabaTbIBalOT MacKy, 1CMO/Mb3ys pacyeTHble 3HaueHnss H u F 1 maclutab Macku, paBHbIit

MacLUTaby cusum-6ymarH.

52



FOCT P UCO 7870-4 - 2013

9.5 Ocobble cnTyaumm

9.5.1 Bosfblasg U3MeHYMBOCTb MEXAY NoArpynnamu

B HEKOTOpbIX CAyyasiXx B&XHO 4acTb W3MEHYMBOCTU CPEfHMX Mexay nogrpynnamm
paccmaTpuBaTh Kak C/ly4YaiHyl0 W3MeHYMBOCTb. [MpumepoM fBAstoTCA Hebonbluve KonebaHus
CpPedHero, BbISBNEHHblE CUSUM-KapTOW, YyCTpaHeHWe KOTOPbIX HC  MiaHupyetcs. [ns
NpefoTBPALLEHNS CUTyalWid, KOrja Cusum-KapTa HenpepbiBHO MOKa3blBaeT HEKOHTPOIMpyemoe
COCTOSIHUE, 3TN HebO/bLLME KONebaHUs JOMKHbI ObiTb BK/IFOYEHb! B OLEHKY W3MEHUMBOCTM.

BblunicnstoT cpefHee CTaH4apTHOe OTK/IOHEHME MeXAy MNOArpynnaMu (CTaHZapTHas
owunbKa cpegHero) s*. [ns aToro mMoryT 6biTb MCMO/b30BaHbl AaHHbIE MCMbITATENILHOrO Mepuoja
WM HEKOTOPOro ApYroro mnepvofa, KOTOpblii ABASETCA PenpeseHTaTBHbIM 415 U3MEHYMBOCTW.

Mcnonb3ytoT 3HaueHVe SE B KaYecTBe LUKa/bl CUSUM-GyMarH 1 Macku, BMECTO OC Aisi cpefHux. B

NPUNOXeHUM A nprBedeH MeTog, MO3BOMAWMA  UAEHTUDULMPOBATL MPUTOAHOCTb  TaKoro
noaxoga.

3T1a npouefypa Ao/MKHa MPUBOANTL K COKPALLEHWNIO HEKOHTPOMPYEMBIX TOYEK Ha cusum-
rpaguke.

9.5.2 «OfMHOYHbIE» flaHHbIE

[na HekoTopbIX 06LEKTOB KOHTPOMS faHHble HabMtoAeHUIA MO CBOEI NpupoAe NosBsTCA
Mo OAHOMY, W MOHATME MOArPYMMbl 419 TakMX AaHHbIX He NpUMeHuMO. Tprmepamm ABIAIOTCH
eXeMecsuHbIli 06beM MpPOoAaX, TemrepaTypa pesepByapa C XMMWKaTamu, MCMONb3yembIMU B
MPOM3BOACTBEHHOM  TpPOLIECCe, KOrAa MOBTOPHbIE WM3MEPeHWs  TemnepaTypbl  MpoBefeHbl
NpUGAN3NTENBHO B OAHO W TO XKE BPEMS U HE MOTYT NOKa3blBaTb Ha/IMUME U3MEHUMBOCTU MEXLY
n3MepeHnsmMU. B 3TOM Criyvae M3MEHUYMBOCTL B Mpefenax MOArpymnnbl paBHa HY/I0 W Takum
06pa3oM Macka He MOXeT 6bITb NOCTPOEHA.

OpyruM  NpuUMepoM  ABNSETCA  OMpefenieHne cuyeta npu  urpe B ronbd. JlyHKam
COOTBETCTBYET pa3/IMYHOE CPefiHee KOMMYECTBO YAapoB, M UrPOK B rofib) onpesenser pesynotar
MO CPaBHEHWIO CO CPeAHUM KO/IMYECTBOM YAapoB ANA Kaxaoh nyHku. COBOKYMHas Cymma
pasHoCTeli NpefACTaBnAeT CO60N KyMYNATUBHYHO CyMMY.

O6beMbl NOArPYNM, paBHble eauHULE, NOABAAIOTCA B CyyasX, KOrga otoéop WunH aHanus
BbIGOPOK OYEHb A0POTrN.

B COOTBETCTBMM C NPUHATBIM MOAXOLOM HEO6XOAMMO YCTaHOBWUTb 06BEM MOArPYNMbl,
paBHbIN efuHULE, W 3aTeM [eCTBOBAaTb B COOTBETCTBMM C 3Tanamu, YCTaHOB/EHHbIMU B 9.3 a4
n=1. Takum 00pasoMm, KOHTPO/Ib MOMOXEHWA (CPefHEro YpPOBHA) NPOBOAAT HO OTAE/bHbIM
pe3ynbTaTam Hab/ofeHUIA, & KOHTPOb M3MEHUMBOCTU — MO pasMaxy Mexay nocefoBaTeibHbIMU

pesynbTaTamy Hab/HoAEHNIA.
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LleneBoe 3HaYeHue CpefHero JOMKHO ObiTb T = X, MpUYeM BbIGOPOYHOE CpeaHee 4OMKHO
ObITb ONpeseneHo Mo AaHHbIM WCMbITATENIbHOTO Mepuofa WM B Ka4yecTBe LENIEBOr0 3HAYeHWs
[OMKHO ObiTb BbIOPAHO 3aAaHHOe 3HayeHue. Llenesoe 3HaveHWe pasmaxa LO/MKHO ObiTb WM R,
onpefeneHHoe NO MOC/MefOBaTe/lbHbIM PAa3HOCTAM 3a UCMbITaTeNbHbIA nepuog, nin T = 1,128(7,
€C/N CTaH4APTHOE OTK/IOHEHMe ABNAETCS 3afaHHbIM 3HayeHveM. XoTs 06beM MOArpynmbl paseH
efnHMLE, 3hheKTMBHbIN 006bEM MOATPYNMbI PaBEH ABYM.

9.5.3 3aBMCUMOCTb HabnaeHNiA B cepun

OfHMM 13 OCHOBHbIX MPEANOSIOXKEHNIA, CMONb3YEMbIX NMPK MOCTPOEHUM CUSUM-KapTbl, Kak
1 Ana Nto6oIA KOHTPO/IbHOW KapTbl, SBSETCS NPeANooKeHNEe O HE3aBUCUMOCTM TOUEK Ha rpadivke.
B HekoTopbIX Cry4yasx HE3aBMCUMOCTb OTCYTCTBYET, MPUMEPOM SIBMIAKOTCA MPOLECCHI C 0OpaTHOM
CBA3bIO, TAKON KakK nepefadva MHGOpMaLMM OT TepMocTaTa K HarpesaroLemMycs YCTPOMCTBY, MM
MPOLIECCHI C BbIPAXKEHHOI CE30HHOCTbLIO, TAaKOM KaK B AaHHbIX 06 06bemMax Npogax.

BnvsHue cusum-rpadHka MOXET ObiTb CYLUECTBEHHLIMW B HEKOTOPLIX CAyYasX MOXET
MPMUBOANTb K NTOXKHBIM CUTHANaM U HEBEPHBIM OLIEHKAaM 3HAUYMMbIX 3MEHEHWIA.

CyLUeCTBYIOT ~ CTaTUCTUYECKME  KpWUTEpWM,  MO3BOMAIOWME  BbISBATb  Ha/IMyme
MOMOXUTENBHOM WM OTPMLATE/NIbHO  3aBUCMMOCTM  AaHHbIX. [psAMOIA  MeTof  OLeHMBaeT
KOPPESALMI0O MeXAy WCXOAHbIMW AaHHbIMU B UX MOCNEA0BaTE/IbHOCTW MOSB/EHNWS, T.e. MEPBOro
pesynbTaTa B WCXOAHbIX [aHHbIX CO BTOPbIM, BTOPOrO C TPeTbWMM, H T.n. Ecnm oueHka
Koath(hmLMeHTa KOPPENALMM HaMHOro 60o/bLUe HyNS, 3TO YKa3blBaeT Ha HEMOCPEeACTBEHHYIO CBSi3b
MeXay HabnogeHusMu. Ecim Koah@uUMeHT KoppensuMu HamMHOMO MeHbLUe HYns, TO WMeeTcs
oTpuuaTenbHas 3aBUCUMOCTb, KOTOpas npejnonaraeT, 4To MpW YBENMYEHWU pesynbTata Mo
CPaBHEHUIO C MpefplaylunM, MocneaytoWmiA  pe3ynbTaT W3MEHUTCS B MPOTUBOMO/IOXKHOM
HarnpaBfieHun. 3TO — MPOLIECCHI C U3BLITOYHLIM YnpaB/ieHWeM. Takue KOppenauuyM nerko MoryT
ObITb BbIYMCNEHBI C MPUMEHEHNEM MPOTPaMMHbIX CPEACTB.

[vanazoH 3HaueHuii KoaduumeHToB Koppensuum — [-1; +1]. TMoporosoe 3HaueHue,
YKa3blBalOLLEE Ha CYLUECTBEHHOE OT/INYME KO3((UUMLLITA KOPPENAuMU OT Hyfsi, 3aBUCUT OT
KOMM4YecTBa TOYEK, MCMOMb30BaHHbLIX B UCCefoBaHUW. Ecnm 06bem Habopa AaHHbIX He6OsbLUION,
TO fake 60MbLUOE YMCNEHHOE 3HAYEHME KO3(h(MLMEHTA KOPPENALMM MOXET BblTb CTATUCTUYECKN
He3Havalmm, Torfa Kak ans 60nbLoro Habopa JaHHbIX, KO3W(hULMEHT KOPPenauum MoXeT ObITb
6/IM30K K HYNtO U MHTEPNPETUPOBaH Kak CTaTUCTUYECKM CYLLECTBEHHbIA. B Tabnuue 20 npuseseHsbl

NPUGKEHHbIE 3HAUYEHNST KOIDULMEHTOB KOPPENSLMN.
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Ta6nuua 20 - VIHTepBasibl KPUTUYECKMX 3HAUEHUI KOI(PDMLIMEHTA KOPPENALIMM

Kputuueckunii uHTepBan ans KoadhuymeHTa
KonunyecTtso nap AaHHbIX P P A bmy

Koppenauun'
10 [-0,45: 0,45]
15 [-0,37; 0.37]
20 [-0,33; 0,33]
25 [-0,30; 0.30]

«[lns ypoBHs 3HaunmMocTh 0,05 (4BYXCTOPOHHMIA KpuTepuit).

Ecim  BbluMCNEHHOE 3HayeHMe KO3PMUUMEHTA KOppenauuMm HaxoguTcs B WHTepBane,
yKasaHHOM B Tabnuue 20, HeT nNpuyMH npeanonaratb, YTO CYLECTBYeT MOCnefoBare/bHas
3aBUCMMOCTb [aHHbIX. BO3MOXHO, UMeeTCsi HekoTopas cnabas nocnefoBaTe/ibHas 3aBUCUMOCTb,
ON5 BbISBIEHUS KOTOPOI 06beM BbIGOPKYM CAMLLKOM Masn.

Ecnm  BbifBMeHa nocnefoBaTenbHas — 3aBUCMMOCTb — JaHHbIX, Heo6xoAuma  MOoMOLLb
cneunanucta. [anbHeiiluve geiicTBus MOryT BkIOuaTb 6Gonee rnyboKwid aHanv3 npouecca Ans
BbISIB/IEHNS1 MPUYNH 3aBUCUMOCTW. PelueHne Mpo6nemMbl MOXET ObiTb MPOCTbIM WM COXKHBIM.
Ecnn 3aBNCUMOCTb Bbl3BaHa CE30HHOCTbLH), OHA MOXET ObiTb MPEOAONEHA M3MEHEHMEM LIENEBOro
3HAYeHUs B K&KAOM BPEMEHHOM Mepuoje. B pesy/bTaTe 3HauyeHue KyMyfnsTUBHON CyMMbl CTaHET
HE3aBMUCKMbIM OT CEe30Ha.

9.5.4 BbI6poChI

MpyMeHeHWe cusum-KapT TpebyeT 3almThl 0T BbIGPOCOB. BawvsiHMe BbIGPOCOB Ha 3HayeHue
KyMY/NSTUBHOW CYMMbl MOXET ObITb GO/bLUMM U MOXET MPUBECTM K MOSBAEHWIO CUrHana o
HeynpaBnfeMocTy npolecca. PeKoMeHAYeTCA CeaytoLmii NPOCTOi, HO 3(EKTUBHLIN MeTog, AN
3alMThl OT BbIGPOCOB.

a) PesynbTart SiBNSETCS BLIOPOCOM, €C/IN:

1) cpegHee nogrpynnbl 60/blUe LENeBOro 3HauYeHUs MAKC 3T MAKM MeHbLUe LeNeBoro
3HAYEHMA MUHYC 3<FE;

2) OTAeNbHbI pe3ynbTaT 60/bLUe LLeNeBOro 3HaUeHWs, NC 3KITUNN MeHbLLE LENeBoro
3HaueHus MuHyc 33e.

Takoii pesynbTaT (PUKCMPYIOT Kak BbIGPOC M He WCMOMb3YKT €ro Mpy  BbIYUCAEHUM
KyMYNSTUBHOW CYMMbl, €C/IM NOCAeAYyOLLMIA pe3ynbTaT He ABASEeTCA NOL03PUTENbHLIM Ha BbIGPOC.

b) Pe3ynbTaT ABISIETCA NOAO3PUTE/BbHBIM Ha BbIOPOC, €C/N:

MepegHee nogrpynnbl 60/bLIE LENEBOr0 3Ha4YeHWs MIKOC 2k UM MEHbLUE LiENeBOro
3HAYeHNsA MUHYC 2ac;

2)0TAeNbHbIA pe3ynbTaT 60/bLUe LeeBOro 3Ha4eHMs NC X< UM MeHbLLUE LIENeBOro
3HAYEHN MUHYC 2re.

Ecnn fgBa nocnefoBaTe/bHbIX pesynbTaTa HaxoAdaTCsl BHE rpaHuL, MOA03PeHMs Ha BbIGpOC,

UX 06a MCMoMb3yT MPU BLIYUCIEHWNM KYMYMSITUBHOW CyMMbl. 3TO MOYTW BCErfa NPUBOAUT K
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Mosly4eHMIo CUrHasa 0 HEKOHTpoMpyemoe™ npoLiecca.
MpumeuaHnne - Bonee cTporve meToAbl 06HapyXeHus BblbpocoB npusefeHbl B VICO 5727-5.0Hn HC

O0YeHb MPUMEHUMbI B peXuMe «peasibHOro BpemeHu». MeTof, yCTaHOBﬂeHHbIﬁ B HacCToAlleM CTaHAapTe, ABNAETCA

NPOCTbIM NPUMEHUMbIM Ha NpPaKTUKe.

9.6 Cusum-cxeybl Ana GUCKPETHbIX JaHHbIX

9.6.1 KonnyectBo cobbITUii. PacnpegeneHue MyaccoHa

9.6.1.1 O6LMe MONOXKeHMS

WMHoraa faHHble NpefcTaBnstoT COO0/ KOMMYECTBO COObITUIA, @ KXKABIA 3NEMEHT faHHbIX -
KONMYECTBO COOBITWIA 3a OMpefeneHHbIli Nepuof BPEMEHW WAW KOMMYECTBO MPOAYKUMW. TakuMu
JAaHHbIMW  ABNSAOTCA: KOMIMYECTBO HECYACTHbIX Cry4aeB WM KOMMYECTBO OTCYTCTBYIOLLMX 3a
MeCSL,, KO/MYecTBO cpabaTbiBaHUii WW BbLINETOB B [eHb, KOAUYECTBO BXOAALUMX TenedOHHbIX
3BOHKOB B MUHYTY WX YNC/O HECOOTBETCTBUIA Ha e4UHMLY NPOAYKLMM WAN NapTULO.

PacnipefieneHue MyaccoHa MMeET jBa BaXKHbIX 3HAYEHUA 415 CUSUM-aHaNH3a:

a) 9TO pacnpefeneHne ABNAeTca MpubmkeHneM 60/ee rPOMO3AKOro GMHOMUAILHOrO
pacnpegeneHus (cM. 9.6.2) npyn 60bLLIOM M U MasIoM p, Hanpumep n >20 up <0,1;

b) pacnpegeneHue UCNonb3yeTcs camMmoCTOATENIbHO, KOrAa CyyaiHble COBbITUA NPOUCXOAAT
BO BPEMEHW WM MPOCTPaHCTBE, a HabnoJeHWeM SBMSETCA KONUYECTBO COBLITUIA B 3alaHHOM
WHTEpBa/Ie BPEMEHU UMK 0BbEME.

Ona pacnpefeneHus [lyaccoHa XapakTepHbl He3aBWCUMOCTb COObITUIA W MOCTOAHHAS
MHTEHCMBHOCTb UX peanunsaLmu (B OTCYTCTBME CMeLuanbHbIX MPUUKH).

MockoMbKy NAOTHOCTL pacnpegeneHns [MyaccoHOM (a2 Takke OWHOMWaIBLHOMO) He
CUMMETPUYHA, AN BbISBMEHUA CABMra rMpouecca BBEPX U BHU3 HEOOXOAUMO WCMOMb30BaTh
pasfnyHble MpaBuna MNPUHATMA pelleHns. [10o3ToMy yceyeHHasd V-Macka B 3TOM Clydvae He
CYMMETPUYHA, MMEET Pa3/IMuHble 3HAYEHWS YrOoBbIX KOI(PMULMEHTOB U MHTEPBASbI PELLEHWIA B
BEPXHEN M HWKHEI YacTaX.

Ons  obecrieyeHMs NPOCTOTbl  BbIYUC/IEHWIA B HEKOTOPbIX  C/lyyasiX  UCMOMb3yHT
annpoKCcMMauuilo OfHWX pacnpedeneHnii apyrumun. Hanpumep, pacnpegeneHue [lyaccoHa wam
HOPMa/IbHOE pacnpefienieHne UCnosb3yT Kak annpoKcMMaLmMio 6UHOMWANbHOTO pacnpesenexus, a
HOpMa/IbHOE pacnpefieNieHne- Kak arnmnpokcumMaumio pacrpeeneHumsa MyaccoHa.

B 9.3 1 9.4 3HayeHna ARL ffis faHHbIX, NOAYUHAIOLLMXCA HOPMaSIbHOMY pacnpefeneHuio,
onpefeneHbl Ha OCHOBE HOPMMPOBAHHOrO HOPMa/IbHOTO pacrnpefeneHns co cpegHum 0 u
CTaHAApPTHbIM OTKNOHeHMeM 1 [N AMCKPETHbIX pacnpefenieHnin Kaxablil napameTp LO/MKeH ObiTh
BbIYMC/IEH OTAENMbHO. M03TOMY AN AMCKPETHBIX pacnpefenieHnin pacCMOTPeHbI TOMIbKO CUTyaLmu,
CBfA3aHHble CO CMelleHVeM npouecca Beepx. B HacTosllee Bpems nporpamMHoe obecrieyeHue
MO3BO/IAET PELUMTL 3TY 3afady 1 AN casura npoLecca BHU3.

9.6.1.2 O6wme npaswaa peLleHnid ans UCKPETHBIX AaHHbIX
56



FOCT P NCO 7870-4 - 2013

Cusum-cxema [And  OUCKPETHbIX  [aHHbIX  HEOLHO3HAa4yHO  Onpefensercs  BUAOM
pacnpefeneHvs [AaHHbIX W ABYMS MapaMeTpamu: 3HaveHuem rokasatens K u uHTepsaiom
NpUHATUA peweHunii H. Mpwy BbiGope NapaMeTpoB HEOOXOAMMO PYKOBOACTBOBATLCA ClELYHOLLMM:

a) PazpaboTka cusum-cxembl BK/KOYAET [Ba 3Tana:

1) Bbl6op KoMOBUHaUMK K v A ons obecneyeHms xenaTenbHOro 3HadyeHms ARL:
2) onpegeneHve CKOPOCTW NOABNEHWUSA CUMHAMA MPU Pas/IMYHbIX CABUIax CpefHero.

b) 3HayeHune K JosmxHO 6bITb BbIGPAHO HA OCHOBE 33flaHHOr0 3HaYeHWs CpefHero, KOTopoe
JacT curHai. Y[o6HbIM 3HadeHVWeM K ABNSeTCA 3HAYeHWe MeXxay CpefHWM YrpaB/seMoro
mpouecca W CpefHUM HeynpasnsemMoro npouecca, A8 KOTOPbIX KYMY/NATMBHasA CymMMa [O/DKHA
OblTb MaKCUMaSlbHO YYBCTBUTENbHONW. 3HadeHWe K 3aBMCUT OT BuAa pacnpefeneHvs AaHHbIX W
MpYeMIEMOr0 3Ha4YeHNA CpeHero.

9.6.1.3 Cusum-cxembl 4NA AUCKPETHbLIX AaHHbIX

Jtan 1OnpegeneHne aKTUYECKUX CpeAHeld WHTEHCMBHOCTM T W CTaHAapTHOro
OTK/I0HEHUS OC.

3Tan 2. Bbibop onopHoli nnm Lenesoit MHTeHCUBHOCTM TT. Yacto TT=T.

3T1an3. Bolbop Havbosee MOAXOAALLEr0 MpaBwia MPUHATWS pelLleHuiA Ha OCHOBE BbIGOpa
MPUMEHNMONA CXeMbl. [MpeanoYTUTENbHLIMK BapraHTamMm ABASKOTCS cxembl CS1 ¢ ARL He meHee
1000 ona npouecca ypoBHS LeneBoro 3HayeHus wam cxema CS2 ¢ ARL He meHee 200 ang
npouecca ypoBHS LiefieBoro 3HaveHus (cm. Tabnuuy 21).

3tan 4. OnpegeneHne 3HaveHniA H n K:

a) Ans BblbpaHHOro 3HaveHus TT(0,1 < TT< 25,0) no Tabnuue 21 onpeaenstoT 3HaveHus H
1 K. Tpn He06X04MMOCTU UCMOSb3YHOT SIMHEAHYIO UHTEPMONALMIO MeXaY 3HayeHusMu MaoT 10,0
[0 25.0;

b) ecnn TT> 25,0 gna onpegeneHns H H K ncnonb3ytoT T1abnuubl 13 9.3 418 HOpMaibHOro
pacnpegeneHus ¢ ce = yJTZ (HopmanbHOe NpubnvxeHne pacnpefeneHns MyaccoHa).

Hanpumep, ecnn TT = 25119 HOPM&/IbHON NEPEMEHHON CO CpefHUM 25 W CTaHAAPTHbLIM
OTK/MOHeHVEeM 5, H = 24 n K = 28. CooTBeTCTBYtOLIEe 3HaYeHMe ARL npubnnsnTenbHO paBHO
1500. WcTuHHoe 3HayeHWe ARL gns nepemeHHON w3 pacnpegeneHus lMyaccoHa ¢ H = 24 u
K = 28 pasHo 1085. 310 yMeHbLUeHMe 3HaveHns ARL aBnseTca CnefcTBMEM HECUMMETPUYHOCTM
pacnpegeneHus MyaccoHa.

3Tan 5. MNocTpoeHne 1 NpuMeHeHWe V-Mackv U Tabnmubl:

a) Ha cusum-KapTe CTPOAT cusum-rpadmk pasHocTein (A'- TT) ¥ UCNOMb3YHOT YCEYEHHYHD

V-MacKy C MHTepBa/IOM peLleHns H 1 yrnoebiM KoadduuveHTom F (=X - TT);

57



FOCT P UCO 7870-4-2013

b) ans TabnmyHoi cusum GopMUpYHOT CymMMy patunocTein (X - K), 06Hynss ee BCAKWMIA pas,
KOrga HakomnjeHHas CymMMa CTaHOBWTCS OTpuuaTenbHoi. MposepstoT H Ha Haimvume curHana o
casure.

Jtan 6. OnpegeneHne ARL ansa BbIGpaHHOM CXeMbl MpW MCCReAyeMblX cABurax oT
HOMMWHaNa B COOTBETCTBUW C Tabnuueit 22.

Mpumep

3T1an 2. OnopHas cpeaHAs MHTEHCUBHOCTDL T,, W4,

3man 3. icnonb3yemas cxema CSI.

3Tan 4. B cooTeeTcTBUM ¢ Tabnuuei 21 gna TTLAO, I1. 8u K. 6.

3Tan 5 a). 306pa>keHne cusum-epadmka n npumereHne Y-macku (11 - 8, F T2).

3Tan 5 b). PaspaboTka cusum-Tabnuubl (11 8, K- 6).

3Tan 6. BbiNnonAHeHWe CxXembl NokKasaHo HudKke. [ns npouecca Hu LenesoM ypoBHe ARL(L]
paseH 1736. OgHako ARL ymeHbluaeTca Ha 10 Ans MHTeHCMBHOCTM 6.60.

| K » ARL 1000 500 200 100 50 20 10 5 2
8.0 6.00 4.000 1736 m 4160 4,380 4.710 5.000 5300 590 6.60 780 1150

MpumeyaHue — [aHHble B3R Thl U3 Tabmybl 22.

9.6.2 BuHOMMaANbHbIE faHHbIE

9.6.2.1 O6LWye NoNoXeHNs

Bo3MOXHa cuTYyaums, KOrga Kaxablil 3N1eMeHT faHHbIX OTHOCUTCA K OfHOWM M3 HECKO/bKUX
KaTeropuii. Yacto kateropuii gge. 370 cnyyaii GUHOMMANBLHOIO pacrpeaeneHuns, Korga pesynbrar
00bI4HO BblpaxkaeTcst B Bge O uam 1 H cOOTBETCTBYET paboToCNOCO6HOMY/HEPaboTOCNOCOBHOMY
COCTOSIHMIO, MPUObLINN/YObITKAM, HAIMYHIO/OTCYTCTBHIO OMPEeAEeNeHHOro CBOMCTBA.

Takve faHHble Ha3blBalT OGMHOMWAIBbHBIMK JaHHbIMW. VIHOT4a [aHHble XapakTepusytoT
nonajaHve Apyroi KoMMYeCTBEHHOM Mepbl B HEKOTOPbIA WHTEpBas, Hanpumep, TeNneqoHHble

MneperoBopbI MoryTt ObITb pasaeneHbl Mo NpoAoC/DKUTENBHOCTU MEHEE UNN 6onee [ECATU MUHYT.
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Tabnunua 21 - 3HaueHus /¥Yn K cxem CS1 n CS2 gna pacnpegenenms lMyaccoHa

LleneBoe 3HauyeHue Cxema CS1 Cxema CS2
Mo 7 K 7 K
0,100 15 0,75 2,0 0.25
0.125 25 0.50 25 0.25
0,160 3.0 0.50 2,0 0.50
0,200 3,5 0,50 2,5 0,50
0,250 4,0 0,50 3,0 0,50
0,320 3,0 1.00 4,0 0,50
0.400 2.5 1.50 3.0 1.00
0,500 3.0 1.50 2,0 1.50
0.640 3,5'mnH 4,0 1.50 2.0 2,00
0,800 5,0 1.50 35 1,50
1.000 5,0 2,00 5,0 1,50
1,250 4,0 3.00 5,0 2.00
1.600 5,0 3,00 4,0 3.00
2,000 7,0‘'nnn 8,0 3,00 5,0 3,00
2.500 7.0 4.00 5.0 4.00
3,200 7,0 5.00 5,0 5.00
4.000 8,0 6,00 6,0 6,00
5,000 9,0 7,00 7,0 7.00
6,400 9,0 9.00 9,0 8.00
8.000 9.0 11.00 9,0 10.00
10.000 11,0 13.00 11,0 12,00
15,000 16.0 18.00 11.0 18,00
20,000 20,0 23.00 14.0 23.00
25.000 24,0 28,00 17.0 28.00

" HuxxHemy 3HaueHuto // cooteetcTyeT LAMHOro MeHblue 1000: BepxHeMy 3HaueHuto - Lookono 2000.

MpumeyvaHus

1 Cxeme CS1 06bl4HO COOTBETCTBYIOT 3HauyeHus ARL ot 1000 go 2000 HabnwogeHun. Cxeme CS2 06bl4HO
COOTBETCTBYIOT 3HaYeHns ARL ot 200 go 400 HabntofeHWiA.

2 Ona Tt < 1 peKOMeHAyeTCs BbIMO/HUTL MacluTabupoBaHWe, MOCKO/bKY OTAEeNMbHble HAbMIO4EHMS COAepXaT
OrpaHuyeHHoe KOANYeCTBO UHGopMaLuu. OnpefenstoT cpesHee KONNYeCTBO HabMOAEHN, COOTBETCTBYHOLLUX OAHOMY
COObITUIO MTn. 3ro 3HayYeHWe OKPYrNSIOT A0 LENOro 3HayeHMS W WUCMOMb3yHT B KauyecTBe eAMHULbl MacliTaba
rOPU30HTa/IbHON OCK CusSUmM-KapTbl. 15 BEepTUKaNbHON OCM MCMOMb3YIOT TOT XXe MacwTab. Ha ocsix CTaBAT geneHus,
COOTBETCTBYIOLLME LE/bIM 3HAUEHMSAM eauHUL, MacliTaba. Ha BepTUKalbHOW OCU AO/MKHbI ObITb MPELYCMOTPEHSI
MONOXMTENbHAA U OTpULaTeNlbHas 0611aCTW N3MEHEHMS KOHTPOIMPYEMOI BENIMUMHBI.

3 3HaueHune Ta B uHTepBane 0T 1 go 10 BbiGpaHbl TakMuM 06pa3oM, 4TOObl 06ecrneunTb 601ee paBHOMEPHOE
npeAcTaB/eHVe 3HaueHniA napameTpoB // n K.

4 WHTepBan 3HaueHwii Tt oT 10 go 25 pa36buT Ha paBHble oTpe3ku (10, 15, 20, 25) ans obecneyeHus
nHTepnonauuu. MapameTpbl CXeM B 3TOW 061acT MOTYT 6GbiTb MOMYYeHbl C MOMOLLBIO IMHEHON MHTEPMONALMK MO U
1 Ko OKpyrfieHneM pesynbTaTa fj0 Leforo 3HadeHus. Mpu 3ToM OKpYrieHns N n K peKomMeHayeTca Aenatb B OAHY U Ty
e CTOPOHY.
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Tabnuua 22 - 3HaveHus ARL ana cusum-cxem (pacnpepeneHue NMyaccoHa)

H

2.0
25
2.0
15
25
3.0
35
4.0
3.0
2.0
25
2.0
3.0
35
4.0
5.0
5.0
4.0
5.0
7.0
8.0
5.0
7.0
5.0
7.0
6.0
8.0
7.0
9.0
9.0
9.0
9.0
9.0
11.0
11.0
11.0
16.0
14.0
20.0
17.0
24.0

K

0.25
0.25
0.50
0,75
0.50
0.50
0.50
0.50
1.00
1,50
1.50
2.00
1,50
1.50
1.50
1,50
2.00
3,00
3,00
3.00
3,00
4.00
4.00
5,00
5.00
6.00
6.00
7,00
7.00
8.00
9.00
10.00
11.00
12.00
13,00
18.00
18.00
23,00
23.00
28.00
28,00

Cxema CS1
aT n
0.100 1033
0.125 1371
0.160 1609
0.200 1461
0.250 966
0.320 1174
0.400 1103
0.500 1475
0.640 833
0.640 1843
0.800 1439
1.000 1904
1.250 1867
1.600 1118
2.000 894
2.000 1927
2,500 1761
3,200 1318
4.000 1736
5.000 1268
6.400 1351
8.000 946
10.000 1052
15,000 1289
20.000 1140
25.000 1085

Cxema CS2

TT
0,100
0.125
0.160

0.200
0.25(1

0.320
0.400
0.500
0.640
0.800
1.000
1.250
1.600
2,000
2.500
3.200
4.000
5.000
6.400
8.000
10.000
15.000

20.000

25.000

n
212
227
230

278
264

2711

446

260

221

249

274

259

354

188

300

245

373

348

226

213

234

214

215

222

11100
0.057
0.078
0.095
0.120
0.138
0.179
0,220
0,250
0.330
0,360
0.410
0.420
0.540
0.620
0.700
0,840
1.090
1,380
1,640
1.980
2,110
2.170
2.620
2.730
3.280
3.640
4.160
4.600
5.100
5,800
6,500
7.200
8,000
9,300
10.000
13,900
15.100
18.800
20.100
23.700
25.100

500
0.072
0.097
0.121
0.130
0.167
0,210
0.250
0.280
0,390
0.420
0.490
0,510
0.620
0.700
0,790
0.920

1.190
1.530
1.770
2.110
2,330
2,350
2.800
2,940
3.480
3.880
4,380
4,840
5.300
6,100
6,800
7.600
8,300
9.600
10.400
14,300
15.500
19.300
20.500
24,300
25.500

CpcaHec 3HayeHne ARL

200
0.102
0.131
0.168
0.181
0.220
0.270
0.310
0.340
0.480
0,540
0.610
0.650
0,740
0.830
0,920
1,040
1.350
1,750
1,940
2.310
2,430
2,600
3.050
3,270
3.780
4.240
4,710
5.200
5.700
6,500
7.200
8.000
8,800
10.100
11.000
15.100
16.100
20.100
21.100
25.100
26.200

100
0.135
0.166
0,220
0,240
0.280
0,330
0.370
0,400
0,570
0.640
0.730
0,790
0.860
0.950
1.040
1.160
15H)
1,950
2.180
2.490
26(H)
2.870
3.260
3,560
4.030
5.550
5,000
5.600
6.0(H)
6,800
7.6(H)

84(H)
9.300

10.500
11.400
15.600
16.500
20.700
21.700
25.800
26.700

50
0.179
0.220
0.280
0.320
0.350
0.400
0.440
0.470
0.690
0.780
0.890
0.970
1.010
1.100
1.190
1.310
1.680
2.200
2.420
2.710
2,810
3.16(1
3.450
3.890
4.320
4.930
5.300
5,900
6.400
7.200
81H
8.900
9.8(H)
11.000
119(H)
16.300
17.200
21.400
22.300
26.500
27.400

20
0,29
0.33
0.42
0.46
0.49
0,56
0.60
0.65
0.91
104
115
127
128
1.38
147
1.60
2.00
2,61
2,83
3.09
3.23
3.63
3.99
4.45
4,88
5.50
5.90
6.60
6.90
7,90
8,80
9,70
10,50
11.90
12.70
17.40
18.20

22.60
23.50
27.80
28.70

MpumeyaHue - [aHHble, NPUBEAEHHbIE B TaBNNLE, OTHOCATCS K CABUIaM CPEAHEro BBEPX.

10
0.43
0.49
0.59
0,66
0.68
0.77
0.84
0.91

117
1.32
1.46
1.58
1.60
1.70
181
1.95
2.37
3.04
3,29
3.57
3,78
4,16
4.53
5.00
5,50
6.20
6.60
7.30
7.70
8.60
9.60
10.50
11.40
12.80
13.70
18.50
19.40
24.00
24.90
29.30
30.40

5
0,74
0.82
0.91
0.99
1.05
112
131
141
1.63
1.78
193
2.09
2,12
2.26
2.38
2.64
3.09
3.76
4.07
4.59
4.80
5.00
5.60
6.00
6.50
7.20
7.80
8.50
9.10
10.00
11.10
11.90
13.00
14.60
15.50

20,40
21.70
26.20
27.60
31.90
33.50

2

1.99
212
2.09
2,11
2.32
2.74
3.02
3.37
3.08
3.17
3.37
3.44
3.85
3.74
4.44
5,25
5.90
6.35
6.60
7.55
8.40
7.60
8.85
8.50
>>8)
10.40
11,50
11.60
13.50
14.20
15.20
16.20
16.40
19.80
20.30
25.90
29.10
32.90
36,80
40.00
44,90

YcnoBus, Npu BbINOAHEHUN KOTOPbIX, AaHHbIE MOTYT GbiTb OTHECEHbl K GUHOMWaNbHOMY

pacnpeeneHuto:

60

a) (PMKCMPOBAHHOE KOMIMYECTBO UCTIbITaHUIA T,

b) B KabKAO0M UCMbITaHNW BO3MOXXHbI TNLLb ABa NCX0Aa;

C) NCNbITaHNA HE3AaBUCUMbI,

d) B K&KOM MCMbITAHUN BEPOSITHOCTb «yCrexa» P MOCTOsIHHAS;

e) HabngeHve nNpeacTaBnseT co60i 06LLee KONMMYECTBO «YCMEXOB» B M UCMbITAHUAX.
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BuHOMMWanbHOe pacnpegeneHne ABNSETCA OYEeHb TPOMO3AKUM [/ BbIYMCIEHUM, NMO3TOMY
ona  BblumMcneHns ARL M KpUTEpUEB MPUHATUA  PELUEHWA  MOryT 6biTb  MCMO/b30BaHbI
annpokcMmaLum 6UHOMNaNILHOIO pacnpesieneHns ApYTrvMIN pacnpeseneHnsaMu.

MN3-3a 60nbLIOTO  [Mana3oHa BO3MOXHbLIX 3HAYeHW NapameTpoB  GUHOMWANBHOrO
pacrnpefeneHns N U p COCTaBfeHMe TabnuL A1 BCEX BO3MOXHbIX KOMOWHALMIA HEBO3MOXHO.
OfHaKo BO MHOTMX Cly4asX MOryT ObITb NPUMEHEHBI U NPUBIMKEHHbIE NPOLEeAYPbI:

- Cutyauma L I'p< 0,1 (T.e. ueneBoe uam ornopHoe 3HadeHne pasHO 10 %), UCNob3yOT
COOTBETCTBYHOLLYIO CXeMy 15 pacnpegeneHus MyaccoHa ¢ TT=np.

- Cutyayusa 2. Tt > 20 (T.e. cpegHee KOMMYECTBO COBLITWMIA Ha BbIGOPKY B LIENEBbIX
ycnosuax — npesbiwaeT  20), WCMOMb3YHOT COOTBETCTBYHLYH CXeMY A8  HOPMasIbHOro
pacnpegeneHus.

9.6.2.2 Cutyaumsa 1 Ip<01

B paHHOM cnyvae MCMONb3YHOT  annpoKCUMauuilo  BGUHOMWUANLHOTO — pacrpeseneHus
pacnpegeneHvem [lyaccoHa. MoxeT ObiTb MPUMEHUM METOA, YCTaHOBMEeHHbIM B 9.6.1.3 ans
TT = np. Wcnonb3oBaHune pacnpefeneHns [lyaccoHa Bcerga faeT 3HayeHMe ARL MeHblue, YyeM
1CMoNb30BaHe GMHOMMANLHOTO pacnpefeneHns. OHAKO MPU CYLLECTBEHHbLIX OTK/IOHEHUAX OT
LIeNIeBbIX YCNOBUIA 3HaueHnss ARL 6/113KM ApyT K Apyry.

Mpumep

Atan 2 MycTbne 20up * 0,025. Takum 06pazom np wo,5 n T*wo,5.

3JT1an 5 Vcnons3osaHa cxema CSI.

31vn 4. B cooTeeTCcTBMM C Tabamuein 21 ansa T,,- 0511 w3mn Am 15,

3T1an 5a). CTposT cusum-rpadwk, papabaTbiBatOT U NPUMEHAIDT \-macky (V1 m3, F m10).

31un 5b). PaspubnTbiHaloT cveuT-Tadnmuy (M- 3, K- 15).

3T1an 6. BbiNonHeHWe CXembl NMOKa3aHO HXKe. Ecnn npouecc paboTaeT na LeneBoM YPOBHE,

ARL (L,) pasHo 1475. OpHako ARL cHu>kaeTcs nn 10, ecim MHTEHCUBHOCTb MoBbIaeTes Ao 1,60,
T.e. p T0,080.

n K T 10 ARL 1000 500 200 100 50 20 10 5 2
30 150 0500 1475 T 0540 0620 0,740 0860 1010 128 160 212 385

MpumeyaHnne - [aHHble B3ATbI U3 TabMLpbl 22,

9.6.2.3 Cutyauus 2: TT> 20

B cuTyaummn 2 BbIGMpaAOT noaxoasilyro napy napametpos A f Hanpumep, 5 n 0,5, ans
COOTBETCTBYIOLLEN  HOPM&/IbHOW  nepemeHHoi.  Cusum-napameTpbl 418 GUHOMMAIbHOMO
pacnpefeneHus onpeaenstoT no cnegytowmm dhopmynam:

H = hyJnTp(l —p) ¢ okpyrneHvem H fo 6amxaiilLero L4enoro yncna.

K=nTp+ |/AnT p(l —p)] c okpyrneHnem K fo 61vdKaiiLlero Lenoro ymcna.

F = fyjnTp(1- I'p) c okpyrneHvem F 0o 6nmkaiALLero Leaoro yucna.
61



FOCT P UCO 7870-4-2013
Mpumep
YTvn2 MycTtbna 80u TP. 0.3,h. , u, . 05
OTan 4 H- nwnrtpi - rpy)= svso -0.3(1 - 0.3) = 20

K=nTp+[/%/nTp(l - rp)l = (80 0,3) + [0.5%80 ®wo0.3(1 - 0.3)j= 26

F-oynroi- To)= o.5veo  o0.3(1 -0.3) = 2
3Tan s n). Mpaduyeckoe npeacTasneHne KyMynsiTUBHOR CyMMbl, pa3paboTka 1 NpuMeHeHue
Y-mackn (H. 20, F . 2).
3Tan 5b). PaspaboTka cusum-nw6éauubl (M. 20, K. 26).
3Tan 6. Ecin npouecc HaxoAnTCS HW Lenesom yposHe, ARL(L») paBHa npubnunsnTensHo 930.

OpHako ARL yMeHbLWNT CA NpubamsnTensHo Hu 10, ecnn p ysenmunTca o 0,35.
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MpunoxeHve A
(cnpaBoyHOe)

MeTog HeiimaHa

Mpy pa3paboTKe CuUSUM-KapTbl A1 MpPeACTaBNeHUs faHHbIX, KaK npaBuio, BblGop
npoLeaypbl M3MEPEeHNsS W3MEHUMBOCTM OCHOBbLIBAIOT Ha CBOWCTBAX M OCOBGEHHOCTAX [aHHbIX,
meTofda oTbopa BbIGOPKY 1 ya06CTBa BbluMCIEHWA. O4HAKO NpU UCMOIb30BaHUM CTAaTUCTUYECKMX
KpUTepUeB [N BbISBNEHUA TOYEK M3MEHEHWs WM CABUra Mpouecca [OMKHa ObiTb M3yyeHa
BO3MOXXHOCTb Ha/IM4MA 3aBUCMMOCTU NOC/EA0BATESbHbIX JaHHbIX.

MonesHblii 0B KpUTEPUIA BbISBIEHNA aHOMaJTbHbIX HabMIOAEHWIA B cepun, N0 KOTOPOI
ONpeLenstoT OLEHKY CTaHAaPTHOM OLIMOKW, COCTOUT B C/EAYHOLLEM.

1 Bbluucnawt Sg.

2. Bbluncnsitor 2 > ;.
w2

3. OnpefenstoT KOMMYeCTBO MOArpYnn K

4, Bbluucnaot

5. Bblyucnawor 1+

Ecnn 3HayeHue, BblUMCNEHHOe Ha 3Tane 4, 6Gonblue BEPXHE rpaHWUbl UHTEpBana,
BbIUMC/IEHHOr0 Ha 3Tane 5, MMeeTCA OTpuuaTesbHas noc/iefoBaTeNibHad KOppenauus GaHHbIX,
HanpuMep, CBEPXYMpaBfieHNe WAN 4YepefoBaHve. 3HAYEHVE HUXKE HWKHEN rpaHuLbl MHTepBana,
BbIUMC/EHHOrO Ha 3TaHe 5, MOXET OblTb Pe3yNbTaTOM LMKAUYECKOro MOBTOPEHWUS WAW ApYrux
(hopM MONOXMUTENBHON MOCNeA0BaTENbHON KOPPensaumn, Hanpumep, OTAENbHbIX BO3AEACTBUI Ha
CpefHuiA YpoBeHb B Npefesniax nocnefoBaTe/lbHOCTY HaBMOAEHUIA, PEryNspHbLIX N HeperynapHbIX
M3MeHeHUI apelidha nnm TpeHaa.

HaobopoT, pacyeTHOe 3HayeHVe Ha aTane 4 MOXeT 6blTb OLeHeHO no Tabnuvue Al ans
Touek BeposTHocTH 0,05 (C ABYMS XBOCTamu).

Tabnuua A.1- BepoATHOCTHbIE TOUKM (C ABYMSI XBOCTaMu) KpuTepus HelimaHa

Konuyectso nogrpynn HuxHee KpUTMYecKoe 3HaYeHne BepxHee KPUTUYECKOE 3HaYeHne
20 0.58 1.42
30 0.65 1,35
50 0,73 1,27
75 0,78 1,22
150 0,84 1,16
200 0.86 1,14
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MpunoxeHue B
(cnpaBoyHOe)

Mpumep TabnMYHOW cusuni

CpepHee 35 ¥ CTaHLAPTHOE OTK/IOHEHME 6 ObiM MOMYYeHbl MO MPeAblayLWUM AaHHbIM U
CMOMb30BaHbl B KayecTe MapameTpoB A/1a KapTbl LLlyxapTa v cusum-kapTbl. Bblno ycTaHOBAEHO
LienieBoe 3HayeHwue 35.

Bblm cobpaHbl AaHHble 3a ABaaLaTh ueTbipe AHA: 25,8; 33,4; 31,6; 26,0; 36,4; 33,0; 358;
41,8; 44,2; 37,2; 35,0; 41,8; 33,4; 38,4; 30,2; 33,8; 42,6; 39,6; 32,0; 48,4; 44,6; 43,0; 40,8 n 50,6.

Kapta LLlyxapTa nokasaHa Ha pucyHke B.l. C nomoLyblo cTaHAapTHbIX KPUTEPMEB KapThbl

LLlyxapTa He Nosy4eHO HUKaKMX CUrHasIoB

Cusum-rpavK AaHHbIX MoKasaH Ha pucyHke B.2. OH MokasblBaeT CUrHan B AeHb No 24,

Kapta LLlyxapTa Ha pucyHke B.1 He 06Hapy>X1BaeT 3TO U3MEHEHNE.

Homop HabraogeLus
PucyHok B.2 - Cusum-rpagmk n V-macka /i CpeHero

TabnnyHas Bepcmsa 3TOIM cusuM-KapTbl MOKa3aHa B Tabnuue B.1.
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Tabnuua B.1 - Cusum-Tabnuua onis cpegHux

@ @ (3) 4 (5) (6) (7) (8)
[OeHb Cpe,qu((i/;a AeHb (X-T-F) cymma«Hi» Homcp«H]p  (X-T+F) Cymma«Lo»  HoMcp«Lo»
0 15,0 0 -15,0 0
1 25,8 -122 2.8 1 -6,2 -21,2 1
2 334 4.6 0,0 0 L4 -19,8 2
3 31.6 -6,4 0.0 0 -0.4 -20.2 3
4 26.0 -12.0 0.0 0 -6.0 -26.2 4
5 36.4 -1,6 0.0 0 4.4 -21,8 5
6 33.0 -5.0 0.0 0 1.0 -20,8 6
7 35.8 222 0.0 0 38 -17.0 7
8 418 38 38 1 98 7,2 8
9 44.2 6.2 10.0 3 12.2 0.0 0
10 37.2 -0.8 9.2 3 5.2 0.0 0
1 35.0 -3,0 6,2 4 3,0 0.0 0
12 418 38 10.0 5 938 0.0 0
13 33.4 -4.6 5.4 6 14 0.0 0
14 384 0.4 5.8 7 6.4 0.0 0
15 30,2 7.8 0.0 0 -1.8 -1,8 1
16 33,8 4.2 0.0 0 18 0.0 0
17 426 4.6 46 | 10.6 0.0 0
IS 39.6 1.6 6.2 2 7.6 0.0 0
19 32,0 -6,0 0.2 3 0,0 0.0 0
20 48,4 10,4 10,6 4 16,4 0.0 0
21 446 6.6 172 5 126 0.0 0
2 43.0 5.0 222 6 11.0 0.0 0
23 408 2.8 25.0 *7 8,8 0.0 0
24 50.6 126 37.6 8 18.6 0.0 0

Mpumedyanue - T=35;/= 0,5%/1=5v.

B nToli cusum-Tab/HUE WCMOMb30BaH «ObICTPbIN HavaibHbIA OTKAMK» (FIR), Takum
06pa3omM, HayanbHOE 3HaveHWe nomelleHo B «[eHb 0» B «Cymmy Hi» n «Cymmy Lo». 3710
3HayeHMe paBHO + 2,5v K - 25.9. cooTBeTCTBEHHO, WK +15,0 n -15.0. AHaornyHo, O NomeLLeH B
ctonbubl «Homep Hi» n «Homep Lo» B OeHb 0. Takum obpasom. // = 59 rpaHuubl curHana
cocTasnatoT +30 1 -30, COOTBETCTBEHHO.

3HayeHue ans «[Ha 1» paBHO 25,8. BbluMcneHWs 41s KOMOHKK (3) cnesytoLye:

25.8-35 -3 =-12,2.

3HayeHue (-12,2) cyMMUpYHOT C NpeaplaylummM 3HadeHrem 15,0 B KonoHke «Cymma LL»
(-12,2 + 15,0 = 2,8).TaK KaK 2,8 MONOXMTE/NbHO, K NpeAblayLiemMy 3Ha4eHMIO KOMOHKN «Homep
Hi» no6asnsatoT egmHuLy. HoBoe 3HayeHue B KoNoHke «Homep Hi» pasHo 1

BbluncneHus ansa ctonoéua (6)

258-35+3=-6,2.

3HayeHue (-6,2) cymMUpYIOT C MNpeablayLMM 3HavYeHnemM KonmoHKM «Cymma Lo» (-15,0),
nonyyas (-21,2). Tak kak (-21,2) oTpuuatenbHo, f06aBNAT 1 K NpedblLyllemMy 3HAYEHUIO B

KonoHke «Homep Lo», T.e. 0. HoBbIli HoMep Lo paseH 1
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[Ns BblUMCNEHNIA PEKOMEHAYETCS MCMO/b30BaTb KOMMbHOTEP.

CpepHee 3a «[eHb 2» cocTasusio 33,4- BeluncneHus ana ctonéua (3) cnegytowpme:

334-35-3=-4,6

3HayeHue (-4,6) CyMMUPYIOT C Npegbigywym 3HadeHnem (2,8) konoHkn «Cymma Hi»,
nonyyas B pesynbtarte (-1,8). Tak Kak 3T0 3Ha4YeHWe OTpULATENIbHO, 3HaYeHUEe B KOMOHKe «CymMa
Hi» nameHst0T Ha 0, n «Homep Hi» Takke n3MeHsOT Ha O, T €. 41 3TON CTOPOHbI CUSUM-KapThl
CUMTAIOTCA TOJILKO MONOXKMTENbHbIE 3HAYEHMS cusum.

Bbluncnenus ansa ctonéua (6):

33.4-35 +3= 14

3HayeHne 14 cymMMUpYOT C NpegbloywymM 3HadeHnem (-21,2) B KonoHke «Cymma Hi»,
nonyyatot (-19,8). Mockonbky (-19,8), oTpuuaTENbHO K NpedblayLieMy 3HaYeHUHO KOMIOHKU
«Homep Lo» npubasnaoT 1 (3HaveHue B KonoHke «Homep Lo» paBHO 2).

3Ty npouefypy NPOA0/KAIOT A0 TeX Mop, Moka 3HayeHue B KOMoHKax «Cymma H/» wnm
«Cymma Lo» He npeBbicuT 3HayeHre A(30 uim -30 B aHHOM npuMepe). 3TO MPOMCXOANT Ha 24-i
[eHb, Korga «Cymma Hi» npuHumaeT 3HaveHue 37,6.

AHann3 TOro, Korga npousoLllen CABWAT W OMpefenieHne ero BefMUMHbl MOryT ObiTh
BbINO/IHEHbI NO Tabnuue. M3 Tabnuubl B.1 BugHo, uto «Cymma Hbx «Cymma Lo» ymeHbLUIaoTCS
[0CTaTO4YHO 6bICTPO, ECAIN YPOBEHb MPOLIECCa HAXOAUTCA BOM3W LieNeBOro 3HaueHus. Ecnm ato He
Tak, TO 06bI4YHO «CymMa Hi» n «Cymma Lo» fatoT curHan 06 nsmeHeHUn npoLecca.

B pgaHHOM npumepe curHan gaet «Cymma Hi». IMpu atom «Homep HepaseH 8. 310
O3Ha4aeT, 4YTO MW3MeHeHWe npousowsno mexgy 16-m wu 17-m gHem. OueHka chsura B
npefnonoXxeHnn otcyTcTeua FIR paBHa

¢ +C_ymn\na Hi

Hbl\nep Hi

Ecnn BbISIBNEHHBIN CABUTI OTpuuaTesieH, OLEHKa paBHa

_ Cymma Lo
Homep Lo’
Tak kak «Cymma Hi» npeBbicunia 3HaueHne A= 30, OLeHKa capura
F_'_EyMMa H-|:3,,+ 37,6 7.70.
Homep Hi 8

MpumeyaHne - [locnefHMe BOCEMb 3HAYEHWI MCXOAHBIX AAHHbIX CMeLieHbl BBEPX MPUBAM3UTENbHO HA
OfiHO cranpaprwoe OTKIOHEHNME, T.C. HA LUECTb €AMHNL,. TakUM 06PaTOM, KyMYNSTUBHAs CyMMa BbIsiBUIA MCCTO cfBura
H M03BO/IN/A OLEHUTb €ro BeNUYUHY (7,7), KOTOpast HC CyLLECTBEHHO OT/IMYaeTCs OT 6.

Ha pucyHke B.3 npefcTaBneH cusum-rpaguK, COOTBETCTBYIOLMIA TabnnLE.
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PuicyHok B.3 - Cusum-rpagk, COOTBETCTBYHOLMIA Tabnnue B.1
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MpunoxeHwne C
(cnpaBo4HOe)

OnpegeneHye TOYKN M3MEHEHW

YnpaBnsemMocTb npouecca MOXeT ObiTb OMnpefeneHa M0 KOHTPO/bHbIM - KapTam Mpu
NCMONMb30BaHWM  OMPELENEHHbIX KPUTEPUEB, HO KOHTPO/bHblE KapTbl HE MOryT BbISIBUTb
HEeC/y4aiiHyl0 MpUYMHY M3MeHYMBOCTM npouecca. OfHAKO aHanu3 Mpefblaylumx rpajmkoB Ha
KOHTPO/BHBIX KapTax MOXeT faTb MH(OPMALMIO 471 MONCKA HeCAyYalHbIX MPUYMH. ITO BaKHas
PO/b, KOTOPYHO BLIMOMHSAET OLEHKA TOYKM N3MEHEHUS.

B cnyyae u3MeHeHus cpefHero npouecca p(r), TOYKY M3MEHEHWS MOXHO OnucaTb
CNeAyHoLLEei CUCTEMOI YpaBHEHWIA:

r

“O= ez ret.)

Cusum-kapTa 06n1afaeT BO3MOXHOCTbIO ONpefeneHns TOUKM M3MeHeHWs npouecca. Touka
M3MEHEHNA - 3TO MOMEHT BPEMEHW, KOrja Cusum-rpadiMk BbIXOAWT 3a rpaHuubl V-Macku, Kak

nokasaHo Ha pucyHke C. 1

PucyHok C.1 -TouKa M3MeHeHWs1 Ha yceueHHol V-macke

Ha pucyHke C.2 nokasaHO pacnpefefieHne TOUYKM W3MEHeHWd Ha cusum-kapTe mnpu
ncnonb3oeaHMM cxembl CS1 (J1= 0,5,/= 0,5). OwwnbKa NepBoro poja Ao/MKHa 6biTb Y4TeHa,
MOCKONbKY W3MEHeHWst OMNpedenstoT TOMbKO MOcie TOr0, Kak KapTa BbISBASET CUrHan 06

“3MeHeHUM npolecca. MoaToMy pacnpeaeneHme, npeacTaBneHHoe Ha pucyHke C.2, MonyyeHo npu
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YCMIOBUW OTCYTCTBMSA OLUMOKM NEPBOro poga.
PacnpepeneHue SBNSETCA YHUMOAIbHbIM, M €ro MOJa YKasblBaeT Ha WCTUHHYH TOYKY
n3vMeHeHns T = 10. HecmoTps Ha TO, YTO BeNUUMHA cABUra He Benuka (cM. pucyHok C.2) u

cocTaBnset 5 = 1,00e = [, Takoi noaxod npearnoyTUTENEH.

MpumeyuaHue - [ins yceueHHoli V-macku ¢ napametpamn h=5.0,/=0.5, 4= 1,01 r = 10.

PucyHok C2- PacnpefeneHne TOUKM U3MEHEHUS MpoLecca npu UCNosb30BaHUM CUSUM-KapThbl
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MpunoxeHune JA
(cnpaBo4HOe)
CBefieHNs 0 COOTBETCTBUUN CChIIOYHbBIX MEXAYHAPOHbIX CTaHLAPTOB CChIIOYHbIM
HaunoHanbHbIM cTaHfapTam Poccuiickoin ®epepauun (H 4EACTBYIOWMM B 3TOM KayecTse
MEXroCyAapCTBEHHbIM CTaHapTam)
Ta6bnuuya AAN

O603Ha4YeHUe CCbIIOYHOTO CTeneHb O603HaueHNe U HaUMeHOBaHMe
MEX/AYHapoAHOTo cTaHaapTa COOTBETCTBUSA COOTBETCTBYIOLLEro HalMOHANLHOTO cTaHAapTa

*

ISO 3534-1:2006

*

ISO 3534-2:2006

* COOTBETCTBYIOLMIA HauWMOHaNbHbI!!  cTaHAapT oTcyTcTByeT. [0 €ro YTBEPXAEHUs peKoMeHAyeTcs
1CMoNb30BaTh MePeBOf, Ha PYCCKUI A3blK AAHHOTO MeXAYHapo4HOro cTaHAapTa. MepeBof faHHOrO MeXAyHapoAHOro
cTaHAapTa HaxoanTca B defjepasbHOM UHHOPMAaLIMOHHOM (OHAE TEXHUYECKNX PernamMeHToB 1 CTaHAapToB.

70



(1

(2]

(3]

(4]

(3]

6]

(1
(8]

FOCT P LUCO 7870-4 - 2013
Bubnnorpadgus

Nishina, K. Estimation of the change-point from cumulative sum tests. Reports of Statistical
Application Research, JUSE, 33(4), 1986

Nishina, K. Estimation of the amount of shift using cumulative sum tests. Reports of
Statistical Application Research, JUSE, 35(3), 1988

Nishina, K. A comparison of control charts from the viewpoint of change-point estimation.
Quality and Reliability Engineering International, 8, 1992

ISO 5725-5, Accuracy (trueness and precision) of measurement methods and results-Part 5:
Alternative methods for the determination of the precision of a standard measurement
method

ISO 7870-1 Control charts — Part I: General guidelines

I1SO 7870-2, Control charts — Part 2: Shewhart control charts

1SO 9000, Quality management systems — Fundamentals and vocabulary

BS 5703, Guide to data analysis, quality control and improvement using cusum techniques

71



FOCT P UCO 7870-4-2013
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KntoueBble CfioBa: CTAaTUCTMYECKUA MPUEMOYHBIA  KOHTPOSb, KOHTPOSb MO  a/bTEPHATUBHOMY
MpW3HaKy, KOHTPOSIbHAs KapTa, KOHTPO/bHas Kapta LUyxapTa, nMpuemouHasi KOHTPO/SbHas KapTa,
CTaTUCTMYECKOE YMpaBfieHWe MPOLLECCOM, MPUEMIEMOCTb MpoLecca, BblGOpKa, OTHOP BbIGOPKM,
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