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BBegeHue

B HacTosllleM CTaHjapTe pacCMOTPEH YHMBEPCAMNbHbI W MOMEe3Hbld, HO O4YeHb MPOCTON U
[JOCTAaTOYHO MOLLHbIA FPacdMyYeckuini  MeTOA MHTeprnpeTauun [aHHbIX, PacroNiOKEHHbIX B  NoBOV
YCTaHOBIEHHOW NOCMNeAoBaTeNbHOCTU. 3TU AAHHbIE MOTYT OTpaxaTtb 00Lme SKOHOMUYECKUe nokasartenmu,
Takue kak npubbinb, U3AEPXKKU, AAHHbIE BbINOMHEHNSI KOHKPETHOW TEXHOMOrMYECKO onepauuu, napameTpbl
npouecca W XapakTepUCTUKM NpoAyKUMKU. [aHHble MOryT npeacTaBnsiTe COOOW nocnegoBaTenbHbIE,
KONMUYECTBEHHbIE 1aHHbIE, U3MEPSIEMbIE B COOTBETCTBMM C HEMPEPbLIBHON Lukanon (Hanpumep, 24,60, 31,21,
18,97...), HEKONNYECTBEHHbIE AaHHbIE BMAA «Aa» / «HET», «XOPOLUO» / «MIOX0», «YCrnex», «0TKas3» WUmu
cTaTUCTMKy(HanpuMep, cpeaHee, pa3max, Konm4ecTBo CoObITUIA).

MeToa HasblBaeTCA METOAOM KYMYNATUBHBIX CYMM UINKM «CUSUM-METOAOM». OTO BbI3BAHO TEM, YTO
MEeTOA npeaycMaTpuBaeT BblMUTAHWE U3 NONYYEHHbIX AaHHbIX 3a4aHHOIO 3HAYEHUs!, HaNnpUMep, Lienesoro,
NpeanoYTUTENBHOIO MM OMOPHOTO 3HAYEHUSA U UX CYMMUPOBAHUE C HakonneHuem. paduk Takux Cymm
Ha3blBAeTCs Cusum-kapToi. Takol npocToi apudmeTUveckuii npouecc o0ecnevnBaeT XOopOLUyio
BU3yarbHYIO0 MHTEpnpeTaunto AaHHbIX.

Cusum-MeToA UCNOmMb3YIOT UTPOKK B ronbd BO BCEM MUpe, Npubaensia 4 npu BbIUrpbILLE U BbluMTas
2 npu nNpourpsILe, K CBOEMY cYeTy U (Hakannueas) nonyyeHHsle 6annsl. 3TO — CUSUM-METO B AENCTBUM.
OpHako meToa elle HeaoCTaTOYHO U3BECTEH W, CreJOoBaTeNbHO, HEAOCTATOYHO LUMPOKO NPUMEHSAETCH B
OusHece, NPOMBILLNEHHOCTH, TOPFrOBME W T. M.

Hacroawmi craHgapt HanpaeneH Ha obecnevyeHue LUMPOKOr0 MNPUMEHEHMs 9TOro MeToaa.
MpeumMyLlecTBa AaHHOIO METOoAa Nepes LWMpPOKO U3BECTHbIMKM KapTamu LLlyxapTta COCTOMT B TOM, YTO cusum-
MeToZ No3BONsET 0OHaAPYXMTb U3MEHEHUS NPUBNU3UTENBHO B TpU pasa BbicTpee, yem kapTsl LLyxapTa.

Cusum-kapTbl MOTYT ObITb WCNOMb30BaHLI Kak AononHeHue kK kaptam Lllyxapra u EWMA kaptam
(kapTam 93KCMOHEHLMAarNbHO B3BELUEHHOrO CKOMb3siLero cpefgHero). Kaxpas Touka Ha kapre EWMA
BK/IOYaeT uHdopmaumio 060 BCeX Npeabliaylmx noarpynnax wnu HabniogeHusix, npu 3STOM Beca
npeAablAyLLMX HabngeHni ybbiBaloT No SKCMNOHEeHTe. AHANOrMYHO cusum-kapte, EWMA-kapTa MOXeT 6biTh
YCOBEpLUEHCTBOBAHA U CTaTb 60nee YyBCTBUTENbLHON ANt 0BHAPY)XEHUSI UBMEHEHUIA NpoLecca.
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HAUMWOHANBbHBIN CTAHOAPT POCCUMNCKOWN PEOEPALMNMU

Ctatuctuyeckmne MetToabl
KOHTPOJIbHbLIE KAPTHI
YacTtb 4
KapTbl KYMYNATUBHbIX CYMM

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

Dara BBegeHna — 2014—12—01
1 O6nacTb NpUMMeHeHus

B HacTosileM CTaHAapTe YCTaHOBMEHbI CTAaTUCTMMECKME MNpoLeaypbl OnpeaeneHnst KyMynsaTUBHON
CyMMbl (Cusum) Ans MpoLecca M KOHTPOMS Ka4ecTBa C MCMOMb30BAHWEM KOMUYECTBEHHbLIX [JaHHbIX B
cTaHAapTe YCTaHOBNEHbI 0OOLME METOAbl MPUHATUS PELUEHUA, WCMOMb3YIOLME KYMYNSTUBHYIO CyMMY
(cusum) AN MOHUTOPKHIA, KOHTPOSS, YNIPaBMEHWUSA U PETPOCTEKTMBHOrO aHanusaa.

2 HopmaTtuBHbIe CCbINKK

B HacTosiLleM cTaHaapTe MCNonb30BaHbl HOPMATUBHBLIE CCbISIKM HA CREAYLIME MeXOyHapOAHbIe
cTaHaapTbl:

MCO 3534-1 Ctatuctuka. Cnosapb U ycrnoBHble 0603HayeHus. Yactb 1. Obwue craTucTuyeckue
TEPMUHbI U TEPMUHbI, UCNONb3yeMble B BEPOATHOCTHbIX 3agadvax (ISO 3534-1, Statistics—Vocabulary and
symbols—Part 1: General statistical terms and terms used in probability)

NCO 3534-2 Cratuctuka. Cnosapb M ycrnoBHble 0603Ha4eHus. Yactb 2. MNpuknagHas cratuctuka
(ISO 3534-2, Statistics — Vocabulary and symbols — Part 2: Applied statistics)

MpumedyaHune — lpn NonNbL3IOBaHWN HACTOAWMM CTaHAAPTOM Lienecoobpa3Ho MpoBepuTb AeicTBue
CCLINOYHLIX CTaHAapTOB B MHPOPMAaLMOHHON cucTeMe obLLero none3oBaHus — Ha oduumansHoM caiite defepansHoro
areHTCTBa MO TEXHUYECKOMY PEryNIMPOBaHWIO U METPONornn B ceT MHTEPHET WNK No exerofHoMy UH(pOpMaLMOHHOMY
ykasaTento «HauuoHanbHble cTaHAapTbl», KOTOPLIA onybnukoBaH Mo COCTOAHUIO Ha 1 AHBapsA Tekylero roga, v no
BbIMYyCKaM €XeMeCAYHOro HpopMaLMOHHOro ykasaTensa «HauuoHanbHble CTaHfapTel» 3a TekyLwunii ros Ecnu sameHeH
CCBbINOYHbIA CTaHAapT, Ha KOTOpbIA AaHa HejaTupoBaHHasi cCblfika, TO PEKOMEeHAyeTcs UCMofb3oBaTh AEWCTBYIOLLYIO
BEPCUIO 3TOr0 CTaHfjapTa C Y4eTOM BCEX BHECEHHbIX B [aHHYH Bepcuto U3MeHeHWi. Ecrnn 3aMeHeH CCbINOYHbINA
CTaHAapT, Ha KOTOphIA faHa JaTupoBaHHas CCbifKa, TO PeKOMeHAYyeTcsa MCNonb3oBaTb BEPCUo 3TOro craHaapTa C
yKasaHHbIM Bbille rofjoM yTBepxaeHus (NpuHatusa). Ecnu nocne yTBepxAeHUs HacTosALLero ctaHgapTa B CCbINOYHbIN
CTaHfapT, Ha KOTOpbIA faHa faTupoBaHHasA CCbiNka, BHECEHO W3MEHEeHWe, 3aTparuBalollee NoNnoXeHne, Ha KoTopoe
JaHa CCbiNKka, TO 3TO MONIOXKEeHUEe PEKOMEHAYETCS MPUMeHsATb 6e3 yveTa AaHHOro U3MeHeHUs. Ecnu cCbinouHbIi
CTaHfapT oTMeHeH 6e3 3aMeHbl, TO NONOXEeHNe, B KOTOPOM JlaHa CChlfika Ha Hero, peKoMeHAyeTca NMpUMEHSATL B 4acTH,
He 3aTparuBaloLleil 3Ty CChINKY.

3 TepMmuHbI M onpeaeneHus, cCoKpalweHus U 0603HauYeHUs

3.1 TepMUHbI U onpepeneHus

B HacTosilem cTaHaapTe npuMeHeHbl TepMuHbl No NCO 3534-1, NCO 3534-2, a Takke cneayoLume
TEPMUHBI C COOTBETCTBYIOLLUMU ONpeaeneHnsMu.

3.1.1 ueneBoe 3HauyeHue T (target value T): 3HayeHue, OT KOTOPOro AOMMKHO ObiTb OBHAPY>XEHO
OTKMNOHEHUE CPeAHEro ypoBHs npouecca.

|_|pl/| Me4yaHue 1 — |_|pI/I Mcnonb3oBaHUM cusum-KapTbl OTKIIOHEHUA OT LjenieBoro 3Ha4eHua CyMMUPYIHOT.

MN3panve opuumanbHoe
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MpumeyaHne 2 — Mpu Ucronb3oBaHUU V- Macku LeneBoe 3Ha4YeHUe YacTo ABMSETCS OMOPHBIM 3HaYeHWEM
WU HOMWHAInbBHLIM 3Ha4eHueM. HeoBXxofMMO NoAYEPKHYTh, YTO LiENeBoe 3Ha4YeHWe He 06A3aTENEHO SABMAETCA caMblM
XenaTelbHbIM UNW NPeAnoYTUTENbHBIM 3HadeHneM. 3To NULb ya06HOoe 3HaueH e Ans pa3paboTku cusum-KapThi.

3.1.2 HavanbHoe 3Ha4eHue (datum value): 3HayeHue (ons cusum-tabnuu), NO OTHOLUEHUIO K
KOTOPOMY BbIYUCNAIOT PA3HOCTMU.
MpumevaHne —BepxHee HayanbHoe 3HaveHUe paBHo (T + fog) ANA MOHUTOPUHra cMeLLeHust BBepX. HuxHee

HaYanbHoe 3HavyeHne paBHo (T-fog) ANA MOHUTOPUHIa CMELLEHNS BHUS.

3.1.3 onopHbIn caBur (ans cusum-tabnuu) (reference shift); F, £ Pa3HOCTb Mexay UeneBbiM
3HadeHueM (3.1.1) u HavyanbHbIM 3Ha4eHuem (3.1.2).

MpuMeYaHue-HeobxoguMo pasnuyath f, OTHOCSILUMIACS K CTaHAapTU3OBaHHOMY OMOPHOMY CABWIY, U F,
OTHOCALLMIACS K HabnofaeMoMy ONOPHOMY CABUTY F = fCe.

3.1.4 onopHbI caBur (ans V—macku) (reference shift); F, . Yrnoson KO3MMPULMEHT NUHUN MAaCKK
(TaAHreHc yrra HakroHa fMHUKU Mackm).

MpuMeyvaHne-HeobxoguMo pasnuyaTth f, OTHOCALLMIACA K CTaHAAPTM3OBaHHOMY OMOPHOMY CABUrY, M F,
OTHOCSILLMIACS K HabntofaemMoMy OMopHOMY CABUTY, F = foe.

3.1.5 uHTepBan peweHuin (ana cusum-tabnuy H, h) (decision interval); H, h. CoBokynHaa cymma
OTKNOHEHMWI OT Ha4YanbHOro 3HavyeHus (3.1.2), npuBoAALLAsA K NOSABAEHUIO CUrHana.

MpuMeYaHe-HeoBxoguMMo pasnuyaTth A, OTHOCSLUMIACA K CTaHAAPTU30BAHHOMY UHTepBany pewweHui, u H,
OTHOCSILLMIACS K HabnofaemMoMy UHTepBany peLleHuit, H = hde.

3.1.6 uHTepBan peweHus (ana yceueHHon V-macku H, h) (decision interval); H, h: MonysebicoTa B
TOYKe OTCYETA MAaCKM.

MpuMeYaHne-HeobxoaMMO pasnuuaTb h, OTHOCALMIACA K CTaHAAPTM30BAHHOMY WHTEpBany peleHwid u H
OTHoCSILLMICS K HabrogaeMoMy UHTepBarly pelueHus, H = hce.

3.1.7 cpepusaa anuHa cepuum (average run length); L: CpeaHee konm4ecTBo BbIGOPOK, OTOOPAHHbLIX
[0 TOYKM NOSABNIEHUA CUrHana.

MpumevyaHue—CpeaHiolo ANMHY cepumn (L) o6bIMHO CBA3BIBAKOT C OMNpeAeneHHbIM YpoBHEM npouecca. Mpu
3TOM L 03Ha4aeT CpefiHIo ANUHY Cepumn NpoLecca Ha LenesoM YpoBHeE, T. €. C HYNEBbIM CIBUTOM.

3.2 CokpaweHus

ARL - cpegHsasa anuHa cepum;
CS1 - cusum-cxema ¢ 6onbLliont ARL npu Hynesom casure;
CS2 - cusum-cxema ¢ meHbwen ARL npu HynesoMm casure;
DI — WHTepBan peLueHui;
EWMA — 3KCnoHeHUuManbHO B3BeLUEHHOE CKOnb3slee cpeaHee;
FIR — ObICTpas HauanbHasn peakuus;
LCL - HWKHAS KOHTPONbHAA rpaHnuya;
RV — OMOpPHOE 3HaYeHue;
UCL - BepxHAa KOHTPOSbHAaA rpaHuya.
3.3 O6o3HaueHus
a —  ko3acpcmumeHT macwuraba;
C —  3HauyeHue KyMynsiTUBHOW CYMMb!;
Cr -  pa3sHOCTb CUSUM-3HAYEHUI B BEAYLUEN TOUKE U HEKOHTPONUPYEMOW TOUKE;
C, —  ko3dbuuMeHT AnA onpeaeneHns OUeHKM CTaHAapTHOrO OTKMNOHeHWs B  npejaenax
noarpynnbl;
o} —  WU3MEHEHMEe, KOTOPOE AOMKHO ObITb OOHAPYXEHO;
A —  CTaHAapTM30BaHHOE KONMMYECTBO U3MEHEHUN, KOTopble AOMMKHbI ObiTb OBHAPYXEHbI;
d —  Bejyllee paccTtosHue;
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a —  KOS(bpUUMEHT AnA onpeaeneHus OUeHKU CTaHAAPTHOro OTKMNOHEHMA B npegenax
noarpynmbl;

F —  HabniogaeMblii ONOPHbIN CABMT;

f —  CTaHAapTM30BaHHbIN OMOPHbIV CABWUT;

H - Habnogaemblii MHTEPBan peLleHunii

h —  CTaHAAapTM30BaHHbLIN UHTEPBAN PELUEHWA;

J - MHAOEKC;

[} - pasmMep KOppeKTUpPOBKK npoLeccea;

K —  HayanbHOEe 3Ha4YyeHue cusum AN AUCKPETHLIX AAHHbIX;

k —  KONMMYECTBO moarpynn;

Lo -  cpeaHss AnvHa cepuu Npu HYynNeBOM CABUTE;

Ls -  cpeaHss anuHa cepun npu casure 9;

M —  cpefHee (MaTtemMaTU4eckoe OXuaaHue) COBOKYMHOCTH;

m - cpeaHee BMHOMUANbLHOW BENUYUHBI;

n —  obwem noarpynnel;

P —  BEPOATHOCTb «ycrnexay;

R —  cpeaHwii pasmax noarpynnbi;

r —  KONMMUYECTBO TOYEK Ha rpaduke mexay BeayLien TOYKOW U HEKOHTPONMPYEMOI TOUKOW;
o —  CTaHAapTHOE OTKMOHEHWEe npoLecca;

Oo —  CTaHdapTHOe OTKMOHEHME B npeAenax noarpynnbi;

G, —  OLEHKa CTaHJapTHOro OTKNOHEHUsi B npeaenax NoArpynnbl;

O —  cTaHpaprHas owmbka;

s —  BbIBOpPOYHOE CTAHAAPTHOE OTKNOHEHUE B Npeaenax noarpynnsoi;
5 -  cpefHee apupmeTnyeckoe CTaHaaPTHLIX OTKNOHEHUI NOArpynn;
Sz —  cTaHpapTHas owmbka cpegHero no k noarpynnam;

T - LeneBoe 3Ha4YeHune;

Tm = onopHas Unn LEneBas MHTEHCUBHOCTb COBLITHIA;

T, — onopHas unu uenesas nponopLus;

T —  UCTMHHAas TOYKA USMEHEHMUS;

t —~  Habmnogaemas ToYKa U3MEHEHNS;
Vag —  CPEAHee HanpsikeHue;
Vavg —  OLEHKa CpefHEero HanpskeHus;

W  —  pasHOCTb MeXay BbIOOPOYHbIMU CPEAHMMU NOCNEeA0BAaTENbHbIX NOATPYN,
X —  pesynbTaT HabnoaeHUi;

X —  BblIBOpOYHOE cpeaHee (NoArpynnbl);

X —  cpegHee apudmMeTnyeckoe BbIBOPOUHLIX CPeaHUX NoArpynn.

4 OCHOBHbIe (PYHKLMM cusum-kapT

KymynarneHas cymma npegcrasnser co60Mm CyMMy OTKIOHEHWW OT HEeKOTOPOro YCTaHOBIIEHHOIro
OMOPHOro 3HayeHusi. CpegHee MOBON rpynnbl NOocneAOBaTENbHbIX 3HAYEHUIA MOXET ObiTb NPEeACTaBNEHO

3
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BU3yanbHO C MOMOLULIO Yyrfia HaknoHa rpaduka pgaHHbiX. OCHOBHbIE OCOOEHHOCTM CuSUM-KapTbl
cnepytowime.

a) Cusum-KkapTa YyBCTBUTENbHA K OBHAPYKEHMIO UBMEHEHUIT CPEAHETO.

b) Miobble n3MeHeHus cpeaHero W CTeneHb 3TUX W3MEHEHWW Ha KapTe BM3yaribHO MPOSIBAAIOTCS
N3MEHEHUsIMM yrna HakKnoHa rpaduka 4aHHbIX:

1) rOPU3OHTAanNbHbIA rpaduK yKasbiBaeT HA COOTBETCTBME CpPEAHEro npouecca LeneBomy unm
OMNOPHOMY 3HAYEHMUIO;

2) HaknoH rpaduka BHWU3 YKa3biBaeT Ha TO, YTO CPeAHee npouecca MEHbLUE OMOPHOr0 WM
LieneBoro 3HayeHus: (4em GonbLue yron HaknoHa, Tem 6ornblue pasHOCTb);

3) HaKnNOH rpaduka AaHHLIX BBEPX YKA3bIBAET Ha TO, YTO CpefHee npouecca 60rnbLie OnopHOro
UIN UeneBoro 3HadYeHus (4em Gonblue yron HaknoHa, Tem 6onbLue pasHoCTh).

¢) Cusum-kapTa MOXeT OblTb WCMONb30BaHA PETPOCMEKTMBHO ANSA UCCNeAoBaTENbCKMX Lenen u
NMPOrHO3NPOBaHUsi COCTOSIHUA npouecca B Gnmxkaiiem GyayLiem.

B cooTtBeTrcTBUM C nepeducrieHme b) cusum-kapta MOXeT ykasaTb TOYKM NPOU3OLLIEALLNX
U3MEHEHUIn. 3TO TOYKM MW3MEHEeHMUs rpagumeHTa cusum-rpachuka. Cusum-kapta obnagaetr OrpoOMHbIM
npeuMyLLEeCTBOM Ang ynpasneHus npoueccamu. OHa no3sonser ObICTPO M TOYHO OMPeAenuTb MOMEHT
W3MEHEHUN Npouecca, Koraa HeoBxoAUMbl KOPPEKTUPYIOLLME AENCTBUSA.

MonesHas yHKUMSA Cusum-KapTbl COCTOMT B TOM, 4TO OHa MoxeT ObiTb oOpabotaHa Ge3
rpadymyeckoro n3obpaxenus, T.e. B TabnmyHon opme. STO 04EHb NONE3HO NMPU KOHTPOIE npouecca, koraa
KONMMYeCTBO napameTpoB NpoLiecca W XapakTepucTUK NpoaykumMm Benuko. [aHHble O COCTOSIHMM npouecca
MOTYT ObITb NOSyYEHbI aBTOMATUYECKU U 3arpyeHbl B COOTBETCTBYIOLLEE NporpaMMHoe obecnevenune gns
aBTOMaTWU4eckoro cusum-aHanusa. MeHegxep npouecca MOXeT ObiTb NpeaynpexaeH 06 M3MEHeHusX no
MHOIMM XapakTepucTmkaMm 0aHOBpPEeMEeHHO. Mpumep meToaa NpuBeaeH B NpUnoxeHuu B.

5 OcHOBHbI€e 3Tanbl NOCTPOEHNA cusum-kapThl. [pacduueckoe npeacrasneHne

Mpu nocTpoeHun cusum-kapTbl ANsi OTAENbHbIX 3HAYEHUt HeoBXOoAMMO BbIMOMHUTL Creaylowme
DENcTBuUA.

Otan 1. BbeibupailoT onopHoe, LeneBoe, KOHTPOSMbHOE unu NpeanoyTeHHoe 3HadveHue. CpegHee
apudmeTmyeckoe nocneaHux pe3ynbTatoB 06bIMHO 06ecneunBaeT KapTe XOpPoLy ANCKPUMNHALIMIO.

Jtan 2.3aHocAT B Tabmnuuy pesynbTatbl B 3HAYMMOW MOCNEAOBATENbLHOCTM (Hanpumep,
XPOHOMOrMYeCKON). BblMUTAIOT ONOPHOE 3HAYEHNE U3 KaXAOro pesynbraTa.

Otan 3. MNocneaoBaTenbHO CYMMUPYIOT 3HAYeHUs, MosyYeHHble Ha atane 2. lNocneposatenbHble
CyMMBI M306paxaroT Ha cusum-kapre.

Otan 4.[1na Gonbluen HarnsAHOCTU YCTaHAaBNUBAIOT MacwTat no ropu3oHTanbLHoOMm ocu He BonbLue
2,5 MM MeXay ToUYKaMu.

3tan 5. ina pa3ymMHON AUCKPUMUHALMK, 6€3 U3NULLHEN YYBCTBUTENbHOCTU, PEKOMEHAYETCS:

a) BblOpaTb yaoOHbIN MHTEPBAN MeXAy TOYKaMu Ha rOpU3OHTanbLHOM OCM U BblIOpaTb MHTEpPBAn Ha
BEPTUKANBbHOW OCU paBHbil 20 (MU 20eANS CUSUM-KapTbl CpeAHero) OKpyrnsis B COOTBETCTBUM C
npasunamu;

6) ecnu HeoOXxoaAMMO OGHApYXMUTb W3BECTHOE MW3MEHEHue, ckaxem O, BbiOpaTb BepTUKaNbHbIN
macwTab Tak, 4To6Gbl OTHOLUEHME eAMHULILI MaclTaba no BepTUKanbHOW Ocy K eauHuue macwraba no
rOPU3OHTanNbLHON OCK COCTaBNANoO OT O 0 20 C OKpyrreHUem B COOTBETCTBUM C NpaBuniamu

NMpumeyvaHue-Buibop MaclwTaba oueHb BaXeH, Tak Kak HeyAauHbIi MacwTab MoxeT cosfaTb ownbo4Hoe
BrevaTneHne o CocTosiHMK npolecca. MacwTab, BbIGpaHHbIiA B COOTBETCTBUM C NEPEYUCNIEHUSAMU @) U b) nokasbiBaeT
060CHOBaHHbIE U3MEHEHUS U HE SIBMSIETCS HU CITULLKOM YyBCTBUTENEHBIM, HU CRIULIKOM MHEPTHBIM.

6 Mpumep cusum-rpadguka. HanpsbkeHue Ha gBurarene

6.1 NMpouecc

MonyyeH Habop u3 40 3HAYEHUIA KOHTPONUPYEMOW XApPaKTEPUCTUKM B XPOHONOrMYECKOW
nocneaosarenbHOCTU. KOHTpPONUpPyeMon XxapakTepUCTUKOW SBNISIETCA HANPsHKEHWE Ha 3NeKTpoaBurarTensx
MOLLHOCTbIO HEe Bonee 0aHON NOLAAUHON CUMbl HA paHHEN cTagum nNpon3soacTBa. MamepeHun BbIMOMHEHDI
B HenpepbiBHOM Macwrabe Ha ABUratensx B MNOCMeAOBATENbHOCTM WX W3rOTOBNEHWUA. Pesynbrarhbl
n3MepeHun:

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.

OnopHoe unu ueneBoe 3HaYyeHue HanpsbkeHusi cocrtaensiet 10 B.

6.2 MpocTou rpacdmk pesyrnbTaToB

[Ons nyywero NOHMMAaHWUA OCHOBHBLIX CBOWCTB MpoLEecca C MOMOLUBI0 CTaHAApTHOrO noaxoAaa
HeobxoauMo rpachuyecku NpeaCcTaBUTb 3TU 3HAYEHUSI B ECTECTBEHHOM NOpAAKe (CM. pUCYHOK 1 a).
4
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Ha rpadimke 3ameTHO 0O6Llee yMeHblUeHWe CpefHero B cpefdHeli yactu oT 6osiee  BbICOKOrO
Ha4ya/IbHOTO YPOBHA C TakUMW Xe 3HayeHUsAMM B KOHUEe. PucyHok 1 &) He no3BOMSEeT YEeTKO YNOBUTb
TEHAEHUMN N3MEHEHNS KOHTPO/IMPYEMON XapakTepuUCTUKM BCNeACTBME BbICOKON M3MEHUYMBOCTU AAHHbIX.

6.3 CTaHAapTHasa KOHTpPO/bHAasA KapTa UHAWBUAYaNbHbIX 3HAYEHWI

3aTeM cOCTaBAAKT CTaHAAPTHYK KOHTPOJ/IbHYI KapTy WHAMBWAYaSlbHbIX 3HAYeHuli (CM. pucyHok 1
b).

PucyHok 1 b) He pobaBnser scHocTu. OH faxe BBOAUT B 3ab6nyxpgeHve. CTaHfapTHble KpuTepum
CTaTUCTMYECKOro Yynpas/ieHMs NpoLeccoMm AN MNPOBEpKM CTabunbHOCTM W YNpaBiseMocTVM npouecca
BK/IIOYAIOT criefytouiee:

a) oTcyTcTBME TOuekK Bblwe BepxHeid (UCL) nnm HmkHeln (LCL) KOHTPOJIbHbIX FPaHuL.

b) oTcyTcTBME cemu wm 6Gonee nocnepoBaTefibHbIX TOYEK; MOHOTOHHO Y6bIBAKOWMUX WK
BO3pacTaloLLMX 3HAYEHUIA cusum;

C) OTCYTCTBME CEMM TOYEK BbILLIE WM HUWXKE LEeHTPaNbHOM NMHWU npouecca.

B paccmaTtpuBaemMoM MpuvmMepe BCe MNepeuyncrieHHble KpUTEepun BbINOSHAKTCA, ClefoBaTesbHO,
MOXHO cAenaTb BbIBOA, YTO AaHHbI Mpouecc SBNSETCA YCTOWYMBBLIM, BOKPYr €ro cpefHero yposHsi 10B,
KOTOpbI/i ABNAETCA UeneBbiM 3HadyeHneM. [anbHeilunii cTaHJapTHbIA aHann3 nokasas, 4YTo, HECMOTPS Ha
CTabunbHOCTb, MpoOLEeCcC He yAOBMEeTBOPSET yCTaHOBMEHHbIM Tpe6oBaHuAM. Cam Mo cebe aHanu3 He gaeT
006BbACHEHNS MPUYUH HE COOTBETCTBUSA TPebOoBaHUAM.

MpuunHa Hecnoco6HOCTU CTaHAAPTHOW KOHTPOJSIbHONW KapTbl MHAMBUAYabHbLIX 3HAYEHWU BbISBNATb
MPUYMHBI M3MEHYMBOCTM NpoLecca COCTOUT B TOM, YTO KOHTPOJIbHbIE TPaHMLbl OCHOBaHbl Ha (hakTU4YeCKOM
COCTOSIHUM MpoLecca, a He Ha YCTaHOBJIEHHbIX TpeboBaHuAx. CrefosaTeflbHO, eCnn Mpoueccy npucya
BbICOKasA WM3MEHYMBOCTb, KOHTPOJIbHblE [paHULbl SABASKTCA AOCTATOYMHO LIMPOKMMKU. Heobxoamm wmeTop,
KOTOPbI/A fyylle BbIABASET TEHAEHUMM W3MeHeHWl npouecca M NO3BOMSET ONpejennTb W YAaIuTb KX
OCHOBHbIE MPUYUHbI.

MpumedaHne-VIcnonb3oBaHNe AONONHUTENILHO KOHTPOSIbHLIX KapT CKO/Mb3SLLET0 pasMaxa Mo3BOosisieT
nccneaosaTh Apyrve npobieMsl N3MEHUMBOCTY.

6.4 Cusum-kapTta. O6wuii 0630p
3atem fgaHHble NpeacTaBAAT Ha cusum-kapTe. Ha pucyHke 1 ) npefctasneHa cusum-kapTta Ans
paccMOTPEHHbIX Bbllle AaHHbIX.

a) Mpacdhvik 3HaYeHNI HaNPSHXKEHWSI HA 3NEKTPOABUraTeNnsx

b) CTaHfapTHasi KOHTPONbHAsA KapTa UHAMBUAYaNbHbIX 3HAYEHUI
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Hanpsxenne
30

204 ¢

-10 4

1 5 9 13 17 21 23 29 33 37

HOMEP ABHIaTENA
c) Cusum-kapTa

PucyHok 1 —pumMep. HanpsxxeHnue Ha anekTpoAaBUraTtene

Mpeabiaylime kapTbl HE AAlOT OTBETA HA BOMPOC, A€ NPOU3OLLNN CYLIECTBEHHbIE U3MEHEHUA
ypoBHS1 mpouecca. Mpachmk cusum-kapTbl NO3BOMNSET OonNpeaenuTb 3Ty obnactb. BusyanbHblii aHanus
yKasblBaeT Ha YeTbipe U3MEHEHUS YPOBHS npotiecca B Todkax 10-oro, 18-oro u 31-oro asuratenen.

B pasgene 4 ycTaHOBMEHO, YTO HaknoH rpaduka BBEpPX/BHU3 YKa3biBAeT Ha 3Ha4YeHue ypoBHA
npouecca Bbile/HWXe NPEANOYTUTENBHOTO 3HAYEHUSA, a TOPU3OHTANbHAA MNUHUA YKa3blBaeT, YTO YPOBEHb
npouecca COOTBETCTBYET NPEeANOYTUTENLHOMY 3HaYeHuo. CneaoBaTenbHO, NPOLIECC HAXOAUTCA Ha YPOBHE
LieNeBoro 3Ha4eHUsi TONMbKO B TEYEHME KOPOTKOro nepuoaa spemeHu mexay 11-m m 18-m asurarenamu. Y
asuratenein ¢ 1-ro no 10-i n ¢ 33-ro A0 KOHLUA HAOMIOAAETCA NOBbILLEHUE YPOBHSA npolecca. Y aAsuratenei
¢ 19-rono 32-0i1 — NOHWXKEHME YPOBHA npoLuecca.

3TN U3MEHEeHNs1 PAaCCMOTPEHbI U UHTEPNPETUPOBAaHDLI B 6.6.

B peanbHOii cuTyaumu Ha crieayloleM dTane Heobxoaumo onpeAenuTb, YTO NPOM3OLINO B 3TUX
TOYKax MpoLecca W BbI3BANO TakMe W3MEHEHWA HanpshkeHuA. 3TO 3acTaBnsieT MoCTaBUTbL HEKOTOpble
BOMPOCHI AN ynydlueHus ctabunbHOCTK npouecca Ha yposHe 10 B. Hanpumep, yem cbopka asuratens 32
oTnuyaeTcs oT cbopku asuratenst 33? Wnu, 4to NpoMU3OLINO C UCNLITATENbLHBIM 000OpYAOBaHUEM B 9TOM
Touke? O3TO COOTBETCTBYET CABWUIy YPOBHA Mpouecca unu W3MEHEHUsSM B naptum? U Tak panee.
WUcnonb3yemasi Takum obpasom, cusum-kapta obecrneyuBaeT AMArHOCTUKY COCTOSIHUA npouecca W
NO3BONSAET ONPeAEnATb BO3MOXHOCTU €ro YryyLLeHus.

6.5 MocTpoeHne cusum-KapTbl

MocTpoeHne cusum-kapTbl WHAUBMAYAaNbHbIX 3HAYEHWIW, KaK B paccMarpuBaeMoMm npumepe,
OCHOBAHO Ha BbLINOMHEHUM 9TANOB, YCTAHOBIMNEHHbLIX B pasaene 5.

Otan 1. Beibupatotr onopHoe 3HavyeHne RV. B npumepe npeanovTuTennHOE U OMopHOe 3HayeHue
pasHo 10 B.

OSrtan 2.3aHocaT B Tabnuuy pesynbTaTbl W3MEPEHUW HanpsXKEHWs B MNOCNEAOBaTENbHOCTU
W3roTOBIEHUS HamNpoTMB HoMepa asuratens B Tabnuue 1 (ctonbubl 2 u 6). BbluutaloT 3HaueHue 10
(onopHoe 3HayeHune) U3 Kaaoro peyrnbtata usmepeHuii (cM. Tabnuuy 1, cronbey 3 u 7).

3Otan 3. MocnegoBartensHO CyMMUPYIOT 3HaveHns Tabnuuel 1 (ctonbubl 3 U 7) U cymMmy yKasbiBaloT
B cTonbuax 4 un 8. N3obpaxator B Buae rpacdmka gaHHble cTonbuos 4 u 8 B COOTBETCTBUU C HOMEPOM
asuratens (CM. pUCYHOK 1 C)), yuuTbiBas pekoMmeHaaumm oTHOCUTENbHO MacwTaba Ha aTanax 4 u 5 pasaena
5.
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Tadbnuuya 1 - TabnuyHoe npeacTaBneHME  BbLIMUCMEHWIA AN CUSUM-KAPTbl  HA  OCHOBE
nocnenoBaTenibHOCTU VI3MepeHI/II7I HanpsxeHuns
Homep HanpsokeHue | HanpsikeHwe | Cusum-kapTa Homep HanpsikeHue | Hanpspkenue | Cusum-kapta
fasurarens MuHyc 10B asuratens MuHyc 10B

)] 2) 3 4) (5) (6) () (8)
1 9 -1 -1 21 3 -7 +11
2 16 +6 +5 22 9 -1 +10
3 11 +1 +6 23 7 -3 +7
4 12 +2 +8 24 14 +4 +11
5 16 +6 +14 25 2 -8 +3
6 7 -3 +11 26 6 -4 —1

7 13 +3 +14 27 4 -6 -7
8 12 +2 +16 28 12 +2 -5
9 13 +3 +19 29 8 -2 -7
10 11 +1 +20 30 8 -2 -9
11 12 +2 +22 31 12 +2 -7
12 8 -2 +20 32 6 —4 -1
13 8 -2 +18 33 14 +4 -7
14 11 +1 +19 34 13 +3 —11
15 14 +4 +23 35 12 +2 -7
16 8 -2 +21 36 14 +4 —4
17 6 —4 +17 37 13 +3 -2
18 14 +4 +21 38 10 0 +2
19 4 -6 +15 39 13 +3 +5
20 13 +3 +18 40 13 +3 +5

6.6 MHTepnpeTaumMa cusum-kapTbl

6.6.1 BBegeHue

Mpn ucnonb3oBaHWWM CusUM-KapTbl AN PETPOCMNEKTUBHOIO aHanuM3a Kak B paccmaTtpuBaemMom
npumepe, OObLIMHO nyyle He cocpeaoTaymMBaTbCA Ha OTAENbHbIX TOYKax rpaduka, a npoBecTH
MWHUMAanNbHOE KONMYECTBO MNPAMBIX JMHWUA, KOTOPbIE SBNSIOTCA JIMHUAMW HauIyyllero BU3yarnbHOro
NpuBNUKeHNs NpeaCTaBMNeHHbIX AaHHbIX (CM. PUCYHOK 1 C).

He cneayer WHTEPNPETMPOBaTb HAaKMOH 3TUX MPAMbIX W WX PACMONIOXXEHUE OTHOCUTENLHO
BEpPTUKanbHOW OcKu. HeoBX0ANMO OTMETUTL, YTO BEPTUKANbLHASA OCb HE MPEACTABNAET PaKTUYECKNE AAHHbIE
HanpsXKeHus.

MpsaMas nuHMA C HaKNOHOM BBEPX/BHW3 HE YKA3blBAET, Kak paHblUe Ha yBENU4eHUe/ymeHblueHne
YPOBHSI mpouecca, a nullb O3HA4YaeT, YTO OH MOCTOSHEH W ero 3HayeHue BOonblue/MEeHbLLE OMOPHOro
3HaveHus. Yem 6Gonee KpyToii HakMoOH npsAMoOn, TeM Oonblue pasHOCTE C OMOPHbLIM 3HAYEHUEM.
[opu3oHTanbHas NUHUA yKasblBAeT Ha TO, YTO YpPOBEHb MNPOLECCa SBMSETCA MOCTOAHHBIM UM pPaBEH
OMOPHOMY 3HauyeHuto. MIHTepnpeTauus cusum-kapTel Ana Agsurarenein 6onee nogpobHO pacCMOTPEHA HUXKE.

6.6.2 OCHOBbI MHTEpNpeTauun Ccusum-kapTbl, UCMOSIb3ys «BOOOpaxaemble AaHHble 6e3
nomMex»

MycTb nocneaoBaTenbHOCTL NEPBLIX 18 U3MepeHuii HanpsbkeHus Ha aguratene umeet sug: 10, 10,
10,13, 13,13, 10,10, 10,9, 9, 9, 10, 10, 10, 8, 8, 8 (cM. Tabnuuy 2, cronbel 2), a ONOPHOE 3HAYEHNE PABHO
10 B.
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Ta6nuua 2- BooGpaxaeMmble AaHHble W3MEPeHUil HanpsHKeHUs Ha 3NeKTpoABuraTensix Ans
WAMIIOCTPaUMmn MHTepNpeTaLmmy cusum-kapThbl

Homep asurartens HanpspkeHve HanpspkeHne-10B Cusum-kapTa

(® @ ©) @
1 10 0 0
2 10 0 0
3 10 0 0
4 13 +3 +3
5 13 +3 +6
6 13 +3 +9
7 10 0 +9
8 10 0 +9
9 10 0 +9
10 9 -1 +8
n 9 -1 +7
12 9 -1 +6
13 10 0 +6
14 10 0 +6
15 10 0 +6
16 8 -2 +4
17 8 -2 +2
18 8 -2 0

MMony4yeHHas cusum-kapTa npefcraBneHa Ha pucyHke 2.

KymyLr

cymma

Llenesoe

PucyHok 2 - Cusum-kapTa Ansi BoobpaxaeMbIX AaHHbIX

M3 conocTtaBneHus p[aHHbIX Tabnuubl 2 (ctonbey 2) M cusum-kapTbl (CM. PUCYHOK 2) MOXHO
3aMeTUTb, YTO:

a) guratesim 1-3, 7 - 91 13-15 Bce COOTBETCTBYHT OMOPHOMY 3HadeHuto 10B n nexaT Ha
rOpM3oHTaNbHLIX OTpe3kax MpsAMOA Ha cusum-kapTe. [lonoXeHne 3TUX T[OPU30OHTASIbHbIX OTPE3KOB
OTHOCWUTENIbHO BEPTMKaNIbHOM OCM He CBA3aHO C peasibHO W3MEPSeMbIMM  3HAYEeHWAMW, a Wb C
npeablayLwnmMmn 3HauyeHnamu;

b) AuratensMm 4 -6 COOTBETCTBYIOT 3HAUYEHWS Bbllle OMOPHOIO, a WUMEHHO 13B, 3TU TOuKK
pacnosioxeHbl Ha OTpeske BO3pacTatolleli NpsAMOoi Ha cusum-kapTe. 34eCb HET U3MEHUYMBOCTU AaHHbIX. Mpn
OTCYTCTBUM MOMEX A1 BblYUC/IEHNS CpefHero apuMeTUYeckoro A7 KOHKPeTHOro oTpe3ka Ha rpadmke
creflyeT UCMonb3oBaTb Creaylowyo hopmyny:
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Cusums KoHIle oTpe3ka — Cusums HayaJ/le OTpe3Ka
CpefHee apupMeTHUECKOE = OMOPHOE 3HaYeHHE + = .
KOJIMYE€CTBO UHTEPBaJIOB HabG/ 10/ JeHUi

v, —10+(9_0)—13
avg — 3 - .
C) aHanoruyHo ans Asuratenen 9 — 12:
6—9
Vg =10+ (£2) = 9.
d) ans geuratenen 16 —18:
Vg = 10+ (52) =8,
Takum 06pa3om, pasnuuHble yribl HAKMOHA rpaduka Ha CUSUM-KapTe yKka3blBaloT, UTo
y asuratenen 1 — 3, 7 — 9 nu 13 — 15 HanpshkeHue OCTaBanoCb NOCTOSIHHbIM Ha YPOBHE

10 B;

— yasuratenein4 — 6 Hanps>KeHUe TaKkkKe 0CTaBanochb NOCTOAHHLIM, HO HA ypoBHE 13 B;
y Asuratenein12 HanpskeHue 0CcTaBarnoch NOCTOAHHLIM Ha ypoBHe 9 B;

— y asuratenein16 — 18 Hanps»keHMe ocTaBanoch NOCTOSAHHBIM HA ypoBHE 8 B.

Onsa aaHHbIX «6e3 noMex» BbiBOALI OMEBUAHDLL. [Ins peanbHbIX AaHHbIX Tabnuubl 1 (cTtonbubl 2 1 6)
BbIBOAbl HE CTOMb O4YEBUAHbI.

6.6.3 MHTepnpeTtaumsa ona peanbHbIX AAHHbIX

Cusum-kapTa, npeacTtaBneHHasa Ha pucyHke 1 ¢), noka3biBaeT, YTo:

a) BbIDOPOYHOE cpedHee pesynbTara usMmepeHuit apurareneit 1 — 10 6onbLue ONOPHOrO 3HAYEHUA U

paBHo:
BbI60poUHOe cpejjHee HANpsKEHHE

Cusums KOHIIe OTpE3Ka — Cusum B Havyase 0Tpe3Ka)

= OIIOPHO€ 3Ha4YeHue + (
KOJIM4€CTBO HHTEPBaJIOB Ha6J'll'0,£leHl/lﬂ

2
Vavg:10+( ):123.
b) ana asuratenen 11 — 18 BbIbOpouHOE cpeaHee paBHO 10 B, NOCKONbKY COOTBETCTBYIOLLME TOUKM
HaxoAsTCA Ha rOPU3OHTANbHOM OTPE3Ke NMPSMON;
C) Aana asuratenen 19 — 31:

—12 - 20
Vovg = 10 + (—13—) ~7,5B.

d) ana asuratenen 32 — 40:
11-(-12)
Vg =10+ (52) = 12,6 B.
Takum 06pasom, cusum-kapra MO3BONAET BbLIMUCNUTL CKOMb3ALWUME CpeaHue Ansa nepuoaos
M3MEHYMBOCTU npoulecca. ITO SABNAETCHA CyLIECTBEHHbIM YMYYLWEHUEM NO CPaABHEHUIO C HErndkum
NoAX0/10M KapThbl CKOMb3ALLEro cpeaHero. Obume pesynbTaThl NpUBeaeHsl B Tabnuue 3.

Tabnuuya 3 — CpeaHue HaNpsHXeHUs Ans ABUratener B Nepuoabl COXPaHEHUA Unu
M3MEeHeHUA YpOBHSA npouecca

Homep guratens CpefHee HanpskeHue
1-10 12,0
11-18 10,0
19 - 31 7,5
32-40 12,6

B kauecrBe anbTepHaTUBbI 3TOMY METOAY MOXHO MPOCTO BbLIMUCNUTL SlOKasbHbIE CpeaHne AnA
KaXkaoro oTtpes3ka cusum-kapThbl.

Hanpumep, ana apuratenen 1 —10:

Vavg — (9+16+11+12+161—Z+13+12+13+11)) =12,0.

Pe3yanaTbI TaKuxX BblYUCNEHUN MOryT nHorga aasarb HECKONbKO oTnuyaLimeca pesynbTartbl No
CpaBHEHMIO C NpeAbiaylUuM MEeTOAOM. 3TO BbI3BAHO CrNAXWBAHMEM AAHHbLIX NPU NPOBEAEHUU NPSIMOWA

JINHUU Yepe3 OTAENbHbIE TOYKHU.
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6.7 MaHX3TTeHCKasa cxema

Mocne npoBeAeHUsi wnccnefoBaHuii 4acTto OblBaeT YAOOGHO MOCTPOWUTL ele OfHY CXeMmy,
obecneunsaroLlyto 60nee npoctoe npefcTasfieHne AaHHbIX B popme «b6e3 nomex». 31O npeacTaBfeHve
noA B/MSIHUEM MPSMOYTofibHbIX O4epTaHnii MaHxaTTeHa NOMy4Ynio HAUMEHOBAHUE MaHX3TTEHCKOW CXeMbl.

JTO npejcTaBneHne AaHHbIX, NpuBeAeHHbIX B 6.6.3 a), b), c) 1 d) B BuAe yCTaHOB/IEHHOIO rpadmka
HanpsbkeHWin Ha pABuratensx B COOTBETCTBMM C MNOC/AeA0BaTe/lbHOCTbIO UX M3roToBMAeHus. Cxema
npefctaB/ieHa Ha pUCYHKe 3 AN CPaBHEHWS C  KyMY/JATUBHbIMW CyMMamMu WUCXOAHbIMW  AaHHbIMU,
npeacTaB/ieHHbIMU Ha pucyHkaxl c) u 1 a).

PvcyHkn 3, 1 ¢) u 1 a) o6beauHAOT QYHKUMM U 3HAYEeHMe Ccusum-meToja B pexume
peTpoCneKTMBHOIO aHanu3a (YHKUMOHMPOBaHMA npouecca. PUCYHKM NoOKasbiBalOT MPOCTON  MeTof
BM3ya/lbHOrO npeacTaBfieHns AaHHbIX 6e3 MCNo/b30BaHWsA crneuuasnbHblX MareMaTU4yecknx CUMBOJIOB W
CTaTUCTUYECKNX BblPXKEHUA.

HanpspkeHune, B 13-

Llenesoe 3HaueHve

D U
Howmep gsurartens

PucyHoK 3 -MaHxaTTeHcKasi CXxema A/1sl JaHHbIX HanpskeHWid Ha 3N1eKTpoaBUraTesnsix

MpocTtoTa M OAHO3HAYHOCTb MAaHX3TTEHCKOM CXeMbl Ob6ecrneuynBaloT MOHMMAaHME W BO3MOXHOCTb
NnoslyYeHUst TeXHWYEeCKMX BbIBOAOB. CuSUM-KApTy MOXHO paccMaTpuBaTb Kak MPOMEXYTOYHbIA 3Tan u
npefcTaBeHne JaHHbIX 415 COCTAB/IEHNS MAHX3TTEHCKON CXeMbl.

7 MpUHUUNBI NPUHATUS pPelleHniAi Ha OCHOBE CUSUM-KapThbl

7.1 MNpaBuna NpUHATUA peLleHus

MpaBuna NpUHATWS peLLleHnii HeobXOoAWMMbI AN WHTepnpeTauum cusum-kapTel. Ecnv npasuna
MPUHATUS peLleHnii YyCTaHOBEHbl B 3aBUCMMOCTU OT CBOWCTB MpoLecca, TO Ha OCHOBE CUuSUum-KkapTbl MOryT
ObITb NPeAnpUHATLI HeobxoauMble aeicTBMA. OObIYHO 3TN AECTBUS BKIIOYAIOT:

a) Ans ynpaB/eHUs MpoLLeCCOM: KOPPEeKTUPOBKa YCN0BUlA (hyHKLIMOHMPOBAHUA npoLecca;

b) ANA yNy4lIeHNs: nccnefoBaHme nepsornpuynH N3MeH4YMBOCTH;

C) A1 MPOrHO3MPOBAHNA: aHann3 W,Npu HeOOXOAMMOCTY, KOPPEKTMPOBKA MOAENN NPOrHO3MPOBaHMUA
Wn ee napameTpos.

7.2 OCHOBbI MPUHATUS peLLeHunit

Heo6x0ayMO yCTaHOBUTb OCHOBHbIE KPUTEPUU MPUHATUA PELLEHWIA.

Ona  obecneveHns apEKTVBHLIX OCHOB O6HapyXeHuWs curHana o6 W3MEHEHUW COCTOSHUA
npouecca, Heo6XOAVMMO YCTaHOBMIEHME KO/IMYECTBEHHbIX XapakTepucTuk «wyma» B cucteme. Uro
npefcTaBnseT co60i WyM U cUrHaul, onpefenseT NpUHATas cTpaTerns KOHTPO/sA, KoTopas ycTaHasnvBaeT
Heob6xoAMmoe KoM4YecTBO HabsnoAeHW!, YyacToTy oT6opa M cnocob cocTasfieHns BbIGOPKM WM NOArpYNnbI.
CnepfyeT yunTbiBaTb, 4TO Mepa, UCnosnb3yemas AN KONIMYECTBEHHOW OLEHKM M3MEHYMBOCTM Mpouecca, Kak
npaBusio, B/IMSIET Ha pe3ynbTarT.

COG6CTBEHHYI0 M3MEHUYMBOCTb 0ObIYHO U3MEPSIOT NOCPeACTBOM OAHON U3 CneAyoLwwmux cTaTUCTUK.

a) CTaHfapTHOEe OTK/IOHEHME: eciM AN MOCTPOEHUs Cusum-KapTbl MCMO/b30BaHbl OTAE/bHbIE
HabnaeHuns.

OTfenbHble HAabNAEHNA AN1A BbIUMC/IEHNA CTAHAAPTHOIO OTK/IOHEHUA npouecca 06bIYHO oToMpaoT
OT TOMOreHHOTO CermMeHTa fJaHHbIX. 3TO TpeboBaHWe HABNSETCA [OCTaTOYHO XECTKUM. VI3MeH4MBOCTb
60/blle COBCTBEHHOW WM3MEHYMBOCTM Mpouecca paccMaTpuBaloT Kak pesynbTaTl AeicTBUS cneuunanbHbIX
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NPUYKH, YTO YKa3bIBaeT Ha CABUI CPEAHEro cepuu AaHHbIX UNU U3MEHEHUE COBCTBEHHON M3MEHYMBOCTM UMK
TOrO U APYroro.

b) CtangaptHasa owmbka: ecnu HekoTopasa DYHKLMSA NoArpynnbl HAOMNIOAEHWIA, Takasa Kak cpeaHee,
MeauaHa unu pasmax no3sonseT NoCTPOUTbL CUSUM-KapTy.

MoHATME noAarpynnbl OCHOBAHO HA TOM, YTO M3MEHYMBOCTb B Mnpejernax noarpynnel SBNSETCA
pesynbTatom BO3AEWCTBMA OOWMX, a Mexay NoArpynnamu — crneuuanbHbiX NpuunH. OCHOBHOW POMbiO
cusum-kapTbl ABMAETCA BbiABNEHMEe OOWMX W 0COBbIX MPUYMH  U3MEHUMBOCTM. CnepoBaTenbHo,
npaBunbHbIA BLIOOP NOArpYNnbl MMEET OrpoMHOe 3HayeHue. Hanpumep, coctaBneHue noarpynnbl NyTem
oTbopa uYeTbipex NocneaoBaTesnlbHO U3rOTOBMAEHHbIX €AMHUL, NPOAYKLMM NPOM3BOACTBEHHOrO npouecca
Kaxcabli Yac, B NPOTUBOMOSIOXHOCTb OTOOPY OAHOIM eAMHULbI NMPOAYKLMM Yepe3 Kaxable YeTBEPTb Yaca,
MOXET AaTb COBEPLUEHHO pPa3Hble OLEHKU n3MeHuMBoCTU. CTaHaapTHas owmnbka B NepeBoM cryyae, MeHbLUe
YeM BO BTOpoM. OaHa cusum-kapTa xapakTtepusyeT U3MEeHUYMBOCTb NOCNeA0BaTeNbHbIX €4UHUL, NPOAYKLMH,
a Apyrasi U3BMEH4YMBOCTb Yepes 15 MUHYT. BbiOop COOTBETCTBYIOLLEN MEPbI UBMEHYMBOCTU 3aBUCUT OT TOTO O
Kakon U3MEHYUBOCTU AOSMKHA CUTHANU3MPOBAaThL kapTa.

OaHako, TpeboBaHue Hanuuus CTabWUNbHOCTM Mpouecca B TeYeHue nepuoaa, AOCTATOMHOro Ans
YCTaHOBNEHUA KOMMYECTBEHHbIX NokasaTenei U3MEHYUBOCTU, TaKUX KaK CTAHAAPTHOE OTKMOHEHWE WU
CcTaHpapTHas owmnbka, ABNAETCA CAULLKOM XXECTKUM A1l HEKOTOPbIX 00nacTein NPUMEHEHU CUSUM-MeToaa.

Hanpumep, HabnoageHUa HenpepbIBHOTO MpoLecca MOryT MOKasaTb HE3HAYMTENbHbIE OTKIIOHEHUS!
cpeaHero yposHA. TpeOyeTtcsi, 4TOObl MMEHHO NO 3TUM OTKIOHEHUSM ObiNM NPUHATBI PELUEHUS O
CUCTEMATUYECKOW UMM NOCTOAHHON M3MEHYMBOCTU. MnniocTpauuu:

a) nNpoLeccoM ynpasnseT TePMOCTaT UMK Apyroe yCTPOWCTBO aBTOMATUYECKOrO YNpaBneHus;

b) Ka4ecTBO UCXOAHOrO ChIPbA MOXET NOABEPraTbCs HE3HAYUTENbHLIM U3MEHEHUSAM, He HapyLuas
YCTaHOBMEHHbIX TpeboBaHUN;

C) NPpU MOHWUTOPUHIE OT3bIBOB O FEYEHUM MauueHTa MOryT ObiTb BbISIBNEHbI HE3HAYUTENbHbIE
n3MeHeHns obMeHa BeLecTB, CBA3aHHbIe C NULIei, NpedbiBaHueM B 6ONbHULE UNKU AOMALUHUMKU AenaMu U
T.4., HO NO BCEM NOCNEACTBUAM JIE4YEHUS1 AOIPKHbI ObITb NPUHATHI peLueHns 06 obuie N3MEeHYUBOCTH.

C Aapyron CTOPOHbI, BbiOOpKa MOXET BKIOYATb MPOAYKUWIO WNN HAONIOAEHUA U3 HECKOMbKUX
WUCTOYHUKOB (8AMMHUCTPATMBHLIX oOMnacrer, 3aBOAOB, MAaWMH W onepatopos). Takke MOXET
NPUCYTCTBOBaTbL CIIMLIKOM O0Mbluas nokanbHasi M3MEHYMBOCTb, YTO HE MO3BOMAMT NPUHATL ageKBaTHble
peLleHns 0 cmeLleHun obwero cpegHero. osTomy AgaHHble, NOMYYEeHHblE M3 HECKOMbKUX WUCTOYHMKOB,
crneayeT obpabarbiBaTb OCTOPOXHO, MOCKONbKY BCE OCOBEHHOCTU OTAENbHbIX UCTOYHUKOB [AAHHBLIX MOTYT
ObITb NpoNyLUeHbl. KpoMe TOro, USMEHYMBOCTb MEXAY UCTOYHMKAMMW AaHHbIX MOXeT ObITb 3aMackupoBaHa
N3MEHEHUAMU, NPOUCXOAALLMMMU BO BCEN CUCTEME BO BPEMEHMN.

OaHMM U3 BaXKHbIX MNPEAMNONOXEeHWA B CuSUM-Npoueaype SBNAETCA TO, YTO CTaHZapTHOe
OTKIIOHEHUs1 npouecca ¢ npegnonaraeTcss MOCTOAHHbIM. [Mo3TOMy npexae 4Yem MPUMEeHATb cusums-
npoueaypy, npouecc foskeH ObiTb CCNeA0BaH HA Hanu4Me CTaTUCTMYECKON ynpaBnsaeMocTi (C NOMOLLbIO
R-kapTbl, S-KapTbl UMK KapPTbl CKOMNbL3ALLMX Pa3MaxoB), a 3aTeM ONpeAensoT OLEeHKY O.

MoxeT Takke NposiBUTLCA MOCNEefOoBaTeNbHAA KOoppenaums Mexay HabniogeHWaMM, Korga OaHO
HabnogeHne okasbiBaeT BMUsHME Ha cneaylowee. Unnioctpaumeit oTpuuatenbHoi nocreaoBaTenbHOM
KOppensiuMu SBNSIOTCA NOCneAoBaTenbHble 3HAYEHMS MacChbl UCMONb30OBAHHOMO ChIMyvero marepuana,
KOraa HUBEMNUPYIOTCA OLUMOKM NPeabIayLLero n nocneayoLero nccrnegosaHuii. Jpyrum npuMepom siBnsieTcs
cUTyauusi, KOraa HeaoCTaTOYHbIA UM M3ObLITOYHLIA 3aKka3 B OAHOM Mecsile KOMMEHCUPYETCH 3aKasoMm B
crneayiouwem mecsue. MNosasneHne NoNoXUTENbHON KOPPENALMN BO3MOXHO B HEKOTOPLIX NMPOU3BOACTBEHHbIX
npoueccax, korga ogHa napTusa MaTtepuana 4YacTMYHO CMeLUMBaeTca C Mnpegbigylieit u nocneayoen
napTuaMu.

AHanornyHoe siBNeHMe MoxHo Habnogate B hMHAHCOBLIX OTYETaX, KOraa OoTAenbHble nokasaTenu
nepexoasT B CrieaytoLwMin OTYETHbLIN Nepuoa.

B cuny ckasaHHOro HeobxoAMMO pPacCMOTPETb APYrue KONMUYECTBEHHbIE MEpPbl U3MEHYMBOCTU B
Cepumn UM NOCNeA0BaTENbHOCTAX AaHHbLIX U YCIIOBUSA, B KOTOPbIX 3TU MEPbI ABMNSIOTCA aAeKBaTHLIMU.

Takue Mepbl UBMEHYMBOCTM, HA KOTOPbIX OCHOBAHO NMPUHATUE PELUEHUA C UCMONb30OBaHWEM CusSum-
KapT, npuBeAeHbl B npunoxeHud A. Kpome TOro, TaMm AaHbl pekoMeHAauuu OTHOCWUTENBHO WX BbiGopa B
3aBMCUMOCTU OT CUTYaLUW.

7.3 3P PeKTUBHOCTL NPaBUIT NPUHATUA pelleHunA

7.3.1 OcHOBHbIE NOHATUA

MpeanbHoe BbINONHEHWE NpaBUNA NPUHATUA PELLIEHUSI COCTOUT B TOM, UTOObI peanbHble U3MEHEHUS
He MeHee YeM Ha 3a4aHHYI0 BENUUUHY Obinu obHapyXeHbl, a npouecc 6e3 Takux uaMeHeHui mMor pabortartb
HeonpeaeneHHo gonro 6e3 noXHbIX curHanos. B aencTBUTENnbHOCTM 9TO He gocTuxumo. lMpocroit u
yAao6HoM Mepoii 3chheKTUBHOCTU NpaBuna NPUHATUA PELLEHUI ABNSeTCA cpeaHnan anuHa cepun (ARL).
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ARL npeactaBnsieT coboli mateMaTU4ecKoe OXuaaHue Kosm4vecTBa BbIGOPOK, HEOBXOAMMOro AN
NPUHATUA PELLUEHUA O HANMYUN U3MEHEHWIA.

Ecnn peasibHble U3MEHEHMs OTCYTCTBYIOT, uaeanbHoe 3HavyeHne ARL paBHO 6eCKOHEeYHOCTW.
MpakTnyeckass uUenb B TakoW cuTyauuu cOCTOMT B TOM, 4To6bl caenatb ARL 6onbwum. Hao6opoT, npu
Ha/Muun peasibHOro M3MEHeHWs upeanbHoe 3HaveHne ARL paBHO 1, Korga u3MeHeHue 06HapyXeHo npu
oT6ope cnepytouleli Bblbopkn. Bbibop ARL - komnpomucc mexay 3TuMu AByMsi TpeboBaHusiMu. [MpuHsiTe
OWMBOYHOTrO pelleHnss AeicTBoBaTb, Korga NpoLecc He WM3MEHWCs, MPUBOAUT K «CBEPX-YNPaBEHUIO» U
elle 60/bLIEMY YBE/TMYEHUIO N3MEHUMBOCTU. PUHATNE COOTBETCTBYIOLLMX Mep, Korga npouecc U3MeHWusncs,
cnoco6cTByeT obecneyvyeHno CcTabunbHOCTM npouecca. B AeicTBMTENbHOCTM 3TO TOXe YyBennumBaeT
M3MEHYMBOCTb NnpoLecca 1 NpUBOAUT K YBEIMYEHUIO CTOMMOCTU MPOM3BOACTBA.

3HayeHne ARL Takke MOABEPXEHO WM3MEHYMBOCTW. VHOrga MOXHbIA CUTHAN MOXET ObiTb MO/yYeH
nocsne 60MbLIOA cepun AaHHbIX WM WU3MEHEeHMe O06HapYXEHO O4eHb O6bICTPO. B HekoTopbiX cray4asx
HeyAauHbli 0TOOP BbIGOPOK MOXET BbI3BaTb MOSABAEHME JIOXHbLIX CUTHANIOB WM Tak 3amackupoBaTb
peanlbHOE W3MEHEHWe, 4YTO OHO He NpMBEAET K MNOAB/IEHNIO CUrHasia. Bpemsi oT BpeMeHu hakTU4eckyto
n3meH4mBocTb ARL Heobxoammo wuccnepgosatb. O6blMHO ARL paccmatpualoT Kak mMepy 3dhdeKTMBHOCTH
npasuna NPUHATUS PEeLLEHWA.

VIcTHHOE cocTOosiHME npouecca Tpebyemblii cusum VpeansbHoe 3HaveHneAPL|
YpoBeHb npouecca paBeH uenesoMy 3HayeHne ARL goctaTovyHO Bevko
6eCKOHEYHOCTb
3HaAYeHNo UM 630K (Mano NOXHbIX CUrHaOB)

CyliecTBeHHOE OTK/IOHEHMe ypoBHs  3HayeHvne ARL mano (6bicTpoe
npouecca OT LefieBoro 3HaveHus obHapyxeHvne n3MeHeHwuiA)

7.3.2 TMpumep Bbluncnennsa ARL

MoHATMEe ARL He onpefeneHo Mo OTHOLWIEHWIO K cusum. Ha pucyHke 4 nokasaHa cTaHfapTHas
KOHTpONbHaa kKapTta LlyxapTa C KOHTPO/IbHBIMW [paHuuaMu Ha ypoBHex3CTaHAapTHbIX OTK/IOHEHUA OT
LeHTpasIbHOWN NMHUM A1 HOPMAasIbHOTO pacnpeeneHus.

OT0 pacnpefeneHne HasblBalT «HOPMUPOBAHHbLIMY», TMOCKO/IbKY Y HEro HyneBoe cpefHee W
cTaH4apTHOe OTK/IOHEeHWe paBHOe efuHuLE.

B cooTBeTCTBMU C puUCYHKOM 4npubnusntensHo 0,135 % HabnwgeHuii B cpegHeM nonagaeT BHE
KaXXaol 13 rpaHul, ecnu cpefHee npouecca Haxo4MTCS Ha LEeHTpasibHOW JIMHUW UM Ha LeeBOM 3HavyeHun.
Ha ocHoBe 3TOro MOXHO snerko nogcuutatb ARL: 1/0,00135 = 741. [dpyrMMmu cnoBamu, B CpegHeM Bbile
BEpXHeli KOHTPO/IbHOW rpaHMubl nonagaeT ofHo u3 741 HabnogeHnus. 3TO yacToTa OwubkM curHana o6
M3MEHEHMN YPOBHA MpoLecca, Korga hakTMYeckn 3TO He MPOU30LLUIO.

- 3 - 2 - 1 D 1 2 3
CTtaHAapTHOe OTK/I0HeHWe

PucyHoOK 4 - padik NI0THOCTM HOPMMPOBAHHOMO HOPMA/ILHOTO pacnpeneneHus

CnepoBatenibHO, [A1s  NpakTUYeckux Ueneil HeobxoAumo paspaboTaTb CUCTEMY  KOHTPOSS,
obecneunBaloLLlyto Bbicokoe 3HaueHne ARL, Korga ypoBeHb npolecca CoBnagaeT ¢ LeeBbiM 3HaueHneM.

Ecnun 3afiaHbl iBe rpaHulibl U cpeaHee npouecca CoBnagaeT C LeneBbiM 3HadeHneM, ARL aenst Ha
[Ba, T.e. oH paseH 1/ (0,00135 + 0,00135) = 370.

Ecnn cpegHee npolecca CMeLleHO Ha CTaHAapTHOe OTK/IOHeHWe K BepxHeli KOHTPO/bHOW rpaHuue,
TO B cpefHeM 2,28 % Ha6noaeHuint 6yayT HaxoAuTbCA Bbillle BepxXHEl KOHTPOSbHOM rpaHuubl. Toraa ARL
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no oTHoweHuto K UCL ctaHoButcs 1/0,0228 = 44 ans 370 OQHOCTOPOHHEN rpaHuubl. ApyruMu crnosamu, B
cpegHeM, notpebyetca npuénusnTenbHo 44 uHTepsBana HabnioAeHUs, YToObl BbISSBUTbL CABUI CpedHero Ha
OHO CTaHAAPTHOE OTK/IOHEHUE.

Mpn Hanuuun AByX rpaHuy, oxugaetcs, 4to Hwke LCL 6ypeTr Haxogutbcs Tonbko 0,0032 %
HabloAeHN, NOCKOMbKY 3Ha4YeHue, paBHOe cpefHeMy npouecca MUHYC YeTbipe CTaHAapTHbIX OTK/IOHEHUS,
Haxogutcsa poctatovyHo paneko ot LCL. Tak kak 1/ (0,000032 + 0,0228) cywecTBeHHO He BAuseT Ha
3HaueHne ARL, BblYMCNEHHOE NS €AVHCTBEHHON KOHTPOJIbHOW FpaHuubl U cABUra CpefHero npouecca Ha
04HO CTaHAapTHOe OTK/IoHeHue, ARLb cnyyae ABYyX KOHTPOJIbHbIX FpaHuL, NpubAn3uTeNlbHO Takoe Xe, Kak u
B CNlyyae OAHOWN KOHTPO/IbHON rpaHuLbl, a UMeHHo, 44.

CyMmMupoBaHue:
CpefiHee npoLlecca pasHO B cnyyae ABYX KOHTPOJIbHbIX rpaHuy, 3HavyeHne ARL paBHO
LeneBoMy 3Ha4yeHuo nonosmHe ARL AN O4HON KOHTPOMBLHOW rpaHuubl
CaBur cpegHero Beepx B cnyyae ABYyX KOHTPOJbHbIX rpaHuL, 3HavyeHne ARL paBHo ARL

[ANS OAHOW KOHTPOJIbHOM rpaHuubl

Ha npakTuke 4acTo NPUMEHSIT AOMOMIHUTENIbLHO Npeaynpexjatlive rpaHulbl Bbille K HUke
cpefHero npotecca, KoTopble 3alivLLaloT OT C/IMLIKOM GbICTPOro 0GHaPYXEHNUS CABUra CpefHero npouecca,
3a CUET YBE/IMUYEHMUsI KOIMYECTBA JIOXKHbIX CUrHa/I0B, KOrAa CpeaHee npouecca pPaBHO LE/IEBOMY 3HAUEHWIO.
KapTa LlyxapTa o4eHb npuBnekaTesibHa U NonynspHa M3-3a ee NpocToTbl U 3PMEKTUBHOCTU O6HApPYXeHUs
OTAEe/bHbIX CeLuanbHbIX NPUYMH, BbI3bIBAKOLMX 60/bLUME CABUMM CPEAHErNO MpoLecca.

OfiHaKo O06LIEN3BECTHO, YTO KOHTpPO/ibHAA kapTta LlyxapTa gaeT Mano CUrHasIoB Mpy HeGOoMbLUMX
cABurax cpefgHero, Jaxe €ecn OHW COXpaHAlTCs. IOTO ykKasblBaeT Ha Apyroin MmeTog 6onee 6bICTPOro
06HapyXeHusi cBUra CpefHero rnpu BbICOKMX 3HauyeHusx ARL, Korga cpefHee npolecca HaxoauTcs psifom
C LeNeBbIM 3HaUYeHMeM. [ 3TOro XopoLlo NoAXOANUT CUSUM-MeTos.

8 Twunbl peweHnii No cusum-kKapTe

8.1 ®opmbl V-macok

Camble npocTble MpaBu/ia peLleHns Ha OCHOBE Cusum-kapTbl npefcTaBfieHbl  hopmamu
V-macok. CywecTBylOT pasnyHble ¢opMbl V-macok. OHU WAEHTWYHbI MO NPUHUMMNY MNOCTPOEHUA WU
OANHAaKOBO 3(P(PEKTUBHLI:

a) yceuyeHHasa V-macka;

b) nony-napabonunyeckas macka;

C) YKOpo4yeHHasa V-Macka;

d) nonHasa V-macka.

8.2 YceueHHas V-macka

8.2.1 KoHdurypauus n pasmepbl

YceyeHHass V-macka 06LLEro HasHayeHusi nokasaHa Ha pucyHke 5. OHa cofepxuT TOuKy Havana
oTcyeTa, 0603HaveHHyto O. [Ba BepTuKasibHbIX oTpe3ka OB n OC AnMHON 5aekaxplil pacnonoxeHbl no obe
CTOPOHBI OT TOYKM Havana otcyeTa (T.e. H = 5a€). OTv gBa OTpe3ka HasblBalOT MHTEpBanamMy pelueHuii. [ea
HakKMOHHbIX OTpe3ka BA un CD, Ha3blBaemble paspeluarolyMn JIMHUSIMU, OXBaTbiBalOT cusum-rpacuk.
Pa3svep EO paBeH JecATn uHTepBanaMm HabniofeHwin, a BepTukasibHble oTpe3kn EA n ED pasHbl 10ae (T.

e.F =0,5ae.
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YceueHHass V-macka B peasibHOM MacwiTtabe MokasaHa Ha puUCyHKe 6 A1s KOHTPO/SMpyemoit
XapakTepucTkm npolecca Co CTaHAapTHbIM OTKNOHeHueMm 0,2. 3fecb MCMoMb30BaHO CTaHAapTHoe
OTK/IOHEHME, a He cTaHfapTHas owubka, NOCKOSIbKY JaHHasi Macka paspaboTaHa [s KOHTPONSA OTAENbHbIX
Hab6noaeHnii, a He cpeaHero.

KymynatmeHaa 3

cTanvia

z

n 12z 3 A 5 E 2 B 3 N U 1Z 13 w1 117 B 13D

Homep HabntogeHus

PuvcyHok 6 - V-Macka B peaslbHOM MacluTabe A/ XxapakTepucTuki npouecca
(cTaHOapTHOE OTK/IOHEHME CO6CTBEHHON M3MeHurBOCTY 0,2)

8.2.2 TlpyMeHeHune yceuyeHHoin V-macku

[ns ucnonb30oBaHWA Macky Ha IMHWU Hayana oTcyeTa, PacnofioXEHHOM FOpU30HTasIbHO Ha cusum-
KapTe, ykasblBalOT TOYKY Havana oTcyeTa. B cuTyauuum npoaosKaloLlerocs ynpasfieHus npoueccoM 3TO
camas nocnefHsAs Touka.

Ecnu cusum-rpadiuk Haxo4auTCs BHYTPW paspeLuarlnx AUHUA Macku (Mn MX NPOANEHUst 4O TOYKU
A 1 D), TO CylleCTBeHHbIi CABUI B CpeflHeM Ha 3TOM rpadivke He BbisiBNeH. B atom cnyyae npouecc
HaxoAnTCs B COCTOSIHUM CTATUCTUYECKOlM YNpaBAsSeMOCTU OTHOCWUTENbHO LieNeBoro 3HaveHus. Ecnn rpadmk
M3MEHEHMA CUSUM BbIXOAMUT 3a paspellaroLme IMHAN Macku, 3TO yKasbiBaeT Ha CyLeCTBEHHOEe OTK/IOHeHWe
OT LefIeBoro 3HayeHus. B aTom cnyyae npouecc ABNAETCA HeynpasnseMbIM.

Ha pucyHke 7 mokasaHbl cusum-rpadivky mpouecca B COCTOSIHUM CTAaTUCTUYECKOW ynpaBnsemocTy,
Korga CyLlleCTBEHHble OTK/NIOHEHUA OT LEefeBOro 3HAa4YeHUss He BbIAB/IEHbI, W [OBYX HEKOHTPONMPYEeMbIX
npoLeccoB, Korja WMEelOTCA CYLIeCTBEHHble YBE/IMYEHWE U YMEHbLUeHWe 3HauyeHWint KOHTPONMpyemoit
XapakTepuctuki. Bo Bcex ciyyasax Ha PpuCyHKe 7 WCMoJfib30BaHO CTaHAapTHOe OTK/IoHeHue. Llenesoe
3HavyeHne, Ucnosib3yemoe Mnpu NnocTpoeHnn cusum-kapTbl, PpaBHO L,e/1IeBOMY CpefiHeMy npolecca.

Tekyllylo cuTyauuio OonpefensalT Ha/loxeHnem V-MackM Ha Ccusum-kapTyn O Mepe Hakorn/ieHus
OaHHbIX.

XoTa pucyHok 7 @) nokasblBaeT, 4TO cpefHee Mpouecca MeHblle LeneBoro 3HavyeHus
V-macka ele He PerncTpupyet 310 M3MEHEHME Kak CyLLLEeCTBEHHOE OTK/IOHEHMe.

Mo pucyHky 7 b) BUAHO, YTO cpefHee npouecca - 3Ha4yuTesIbHO MeHblle LefneBoro 3HayeHus. B 1o
BpEMS KaK CyLleCTBEHHOEe OTK/IOHEHME He OBGHapyXXeHO A0 AecATOro HabnoAeHus, € BU3yasibHOW TOUKM
3peHVs cpefHee npouecca MMeeT TEHAEHLMIO CHMKEHUA C NepBOro HabnwaeHns. OTMeyas HakfoH NMHUK
HabMIAEHNIA  MOXHO ONpefennTb OUEHKY (hakTUYeckoro cpegHero npouecca. 3JT0 obecneynBaet
BO3MOXHOCTb HE06X0AMMOl KOPPEKTVPOBKU A/11 BO3BpALLEHUs Mpouecca K ero LeneBoMy 3HauyeHuo 1
AVarHoCTUKy onpefeneHns npuyMH B TOYKe HabnwodeHus 1, BbI3BABLUMX CTOWKOE CHWKEHWe YPOBHS
npovecca.

M3 pucyHka 7 C) BUOHO, YTO cpejHee npouecca 3HauYuTeNlbHO MEHbLUEe LEeNeBOoro 3HayeHus. 370
OTK/IOHEHWE He 3aperucTpvpoBaHO Kak CylleCTBEHHOe OTK/IOHEHWe cpefHero Ao HabnwogeHus 14. MoxHO
3amMeTUTb, 4YTO YpPOBeHb npouecca Obl1 HWXKE LeneBoro 3HayeHus OO0 HabnwogeHusa 6, HO 3TOro 6bI1o
HeoCTaToOuYHO AN15 NOSIBIEHUS CUTHaa O HEKOHTPO/MPYEMOCTM npouecca. 3atemM B TOuke HabnwogeHus 6
ypoBeHb npouecca M3MeHWNcs Ha 60/iee BbICOKWAA MO OTHOLWIEHWIO K LieNieBOMY 3HaueHuio. V3mepeHue
HakfoHa cusum-nMHuM [0 U nocne HabnwoaeHusa 6 Mo3BOMSAET KOPPEKTUpOoBaTb MPOLECC W BbISIBUTH
NPUYNHBI USMEHEHWI npoLiecca.

Mpy HannuuM TONbKO BEPXHEN WAN TOMbKO HWKHER rpaHnl, AONYCTUMbIX 3HAYEHWA NPUMEHST
OAHOCTOPOHHWI KOHTPO/b. B 3TOM criyyae MoxeT ObiTb MCMOMb30BaHa nonymacka. [pu KoHTpone casura
BBEPX/BHWM3 HeobxoAuMMa MMlb COOTBETCTBYHOLWAA NOMOBMHA Mackn. OfHako BCe e MNpeanoyYTUTeNbHO
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MCNoNb30BaTb MacKy LefIMKOM Afa nofyyeHus 6oMbluero Konuuectsa UHopmauuu. Bce casurm B Apyrom

HanpaB/ieHUU MOTYT GblTb MPOUTHOPMPOBAHbI.

KymynaTtnsHas 3
cymma

W o2momis b1 B oan

d 1l M3 4 s 67 8 a
Howmep HabnogeHns

OTCcyTCTBUE CYLLECTBEHHbIX N3MeHeHNA cpegHero npouecca no OTHOWeHUo K uesieBoOMy 3Ha4eHuto

a)
KymynatneHaa 3| . \
cymMmma
r_
i3
D
1
2
3
D12345bB7B3DL?2BUBEFTT BOAB
Homep HabnogeHns
b) CyliecTBeHHOe YMeHblLeHe CpefHero npouecca rno OTHOLIEHWIO K Lie/1IeBOMY 3HaYeHuo
KymynsatusHasa 3
cymma
r
|
-1
.I._
9
Homep HabnogeHus
c) CyuwecTBeHHOEe yBeNnyeHne CpefHero npouecca no OTHOLWEHWIO K LiefIeBOMY 3HAYEHUIO
PucyHok 7 -MprMepbl NCNOoNb30BaHWs YCEYEHHOW V-Mackn A5 06HapYXeHNs CyLLeCTBEHHOTO M3MEHEHUs1 CpeaHero
npotecca

8.2.3 CpepgHasa annHa cepun
Ha3HayeHusa,

CeoiictBa cpegHein pnuHbl cepun  (ARL) ansa

yceuyeHHoli V-macku obuero
npeacTaBNeHHOl Ha pucyHke 8, npuBefeHbl B Tabnuue 4 B eguHULax, KpaTHbIX CTaHLAPTHOMY OTK/IOHEHUIO
15
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WNn cTaHAapTHOW ownbKe KOHTPONMpyeMoli xapakTepuctukn. 3HavyeHne ARL npuBefeHbl Ans cusum-kapThl
n kapT WyxapTa ¢ ABYMS NMpaBuiaMu NPUHSATUSA peLleHni.

Cposure egyHMLX
KpaTHbIX CTaHAAPTHOMY
OTK/TIOHEHWO

PucyHok 8 - CpefHss anuHa cepun Ans obHapyXeHuns caBura cpegHero npouecca OT LesieBoro 3HadeHusi
ONA yceyeHHol V-Macku 06LLero HasHaYeHus 1 cTaHO4apTHbIX KOHTPONbHbIX KapT LWyxapTta

MpaBnna NpUHATUA peLueHunii:

- Tpasunollyxaptal .Ecnn TOouyka oOKasbiBaeTCca 3a rpaHuuamMu+3 cTaHOapTHbIX OTK/JIOHEHUA OT
LEeHTpanbHOW /NUHWUW, a WMEHHO T[paHuuaMn A[ehNCcTBUS UKW KOHTPOJSIbHBIMW  FpaHuuamu, MnpuHMMalT
pelieHne o0 Ha/IM4nn OTKIOHEHUA cCpefHero npouecca OT Lef1eBoro 3HavyeHus,

-Mpasuno Wyxapta2.Ecnn nocneposatesibHble TOYKM OKa3biBAKTCA 3a rpaHnuuaMmnz2 ctaHgapTHbIX
OTK/IOHEHWUS  KOHTPO/IMPYEMOW NEePEeMEHHONW OT LUEeHTpasbHOW /MHUW, a WMEHHO, 3a rpaHuuamu
npeaynpexaeHus, NnpMHUMalT pelweHne o6 OTKIOHEHUU CpefHero npouecca.

MpumeuaHune 1-MpegnonaraeTcs, 4YTO KOHTPOSMpyeMasi MepemMeHHas MOAUMHSIETCS  HOpMasibHOMY
pacrnpegeneHuo co CTaHAapTHLIM OTK/TOHEHUEM O.

MpumeyvaHne 2-CpefHAas p/vMHa cepuy COOTBETCTBYET KOHTPOMK CPefHero npouecca Mo OTHOLUEHUK K
OOHOW rpaHuue. Ecnv KOHTPO/b OCYLLECTBAAKT OTHOCUTENbHO ABYX PaHWUL, C €AUHCTBEHHbIM LENeBbIM 3HAYEHUEM,
TOAV1_ans aByx rpaHvy, BABoe 60sbliue (KONMYEeCTBO JIOXKHbIX CUFHA/IOB yABavBaeTcsl), HO Ans 60MblMX OTKIOHEHWI
npouecca 3HayeHne ARL B cpegHeM coxpaHsieTcs.

MpumeyaHne 3 -[ns crtaHAapTHOM cusum-kapTbl BbiCOTa MHTEpBana pelleHuii h v yrnoBoit koaddpuuymeHT

paspewatwowein nnHun f ygosnetsopstoT ycnosusm h = 5,0 nf= 0,5 (cm. pucyHok 4). MpaHuua geiicteuii kapTbl LyxapTa
OTHOCUTCA TONbKO K NpaBuny 1 paHuubl eCTBUS 1 NpeaynpexaeHns NpUMeHsoT B KOMOUHauum npasun 1 m 2
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Tabnuua 4 — CpegHAas aAnuHa cepuun Ana oOHapyXeHWsa caBUra cpefHero npouecca oT Lenesoro

3HAYEHUs1 ANsl yCeyeHHOW V-macku oO6Lero HasHayeHus (CM. PUCYHOK 5)u ABYX BUAOB CTAHAAPTHbLIX
KOHTPOJbHbIX KapT LLyxapTta

CaBur cpegHero npouecca oT CpeaHan AnuHa cepum
LIeNneBoro 3HayeHua (B CTaHpapTHas yceueHHas! |-L'K0|-|Tpoanaﬂ KapTa KoHTpornbHas kapTa LLlyxapTa ¢
eMHMLaX ) V-macka yxapTa ¢ rpaHuLiamy rpaHuLaMu aeicTeusA U
AeiicTBunA npeaynpexaeHns

0,0 931,0 741,0 556,0

0,2 198,0 308,0 2230

04 60,0 200,0 134,0

0,6 27,0 120,0 75,0

08 15,0 72,0 43,0

1,0 10,0 440 26,0

1,2 7,8 28,0 16,0

1.4 6,3 18,0 11,0

16 53 12,0 7.4

1,8 4.6 8,7 5.4

2,0 4.0 6,3 41

2,2 3,6 47 32

2,4 3,3 3,7 26

26 3,0 29 22

2,8 2,8 24 1,9

3,0 26 2,0 1,7

3HaueHne ARL saBnaeTcs MHAMKaTopoMm ahPEeKTUBHOCTU METOZA NPUHATUSA PELUEHWIA:
— yeM GonbLue 3HayeHne ARL ans uenesoro 3Ha4YeHUs, TEM HUXKE BEPOSITHOCTb JTIOXKHBIX CUTHATNOB;

— 4yeM MeHblie ARL npu BbISIBIEHUM OTKIOHEHWS CpPedHero OT €ro LEenieBOoro 3HayeHus, Tem
GbicTpee 0GHaPYKMBAIOTCA U3MEHEHUS NpoLecca.

B COOTBETCTBUU C PUCYHKOM 8 1 Tabnuueii 4 MoXHO caenaTb CneayloLIme BbiBOAbI:

a) 3nauvenue L, (ARL npu Hynesom casure) Ansa cusum-kaptbl 6onblue yem ans kaptol Lyxapra ¢
npeaenaMu 4encTBus, 0gHaKko ans kaptbl LLyxapta ¢ rpaHuuamu 4ecTBuA U npeaynpexaeHnn sHavenue L
CyLLEeCTBEHHO MeHbLuee. Takum obpasom, cusum-kapta o6nagaer caMbiM HU3KUM YPOBHEM OLUMGOYHbLIX
CUTrHaros.

b) Ons cosuros cpegHero npouecca meHee 20, ARL cusum-kapTel MeHble 4dem ARL mobbix

Apyrux KapT ¢ Hanbonee BbICTPON peakuuen Ha caBur npouecca. 3T0 0COGEHHO NposiBNsieTcs B 06nacTu ot
0,40.00 1,40..

c) Ans caosuroB cpeaHero npouecca bGonee 20, kapta Llyxapra ¢ rpanuuamu AeicTBust u
npegynpexaeHus ObICTpee pearupyeT Ha CcABMr mpouecca, YeMm cusum-kapTta. [Ons casura cpeaHero
npouecca Gonee 2,40, kapTa LLlyxaprac rpaHuuaMu AeicTeus U npegynpexaeHns bbicTpee pearupyeT Ha

CABWI npouecca, Yem cusum-kapta. OagHako, npu 3ToM KapTel LLyxapTta ob6nagatotr 6onee BbICOKMM YPOBHEM
OLUMBOYHBIX CUTHAOB.

8.24 OOGwmne koMMeHTapum K ARL

Bo-nepebiX, pa3amMepHOCTW CTaHAAPTHOW, yCeveHHOW V-Mackum obLuero Ha3HauyeHus paspaboTaHbl
ans obHapyxeHuss cABuUros npouecca B obrnactu He Gonee OAHOW cranaaptHon ouwmbku (1o0,). Mpu
KOHTpOne Apyrux CABWUIoB UCMOMb3YIOT Apyrue 3HavyeHus h un f. KpoMe Toro, ans ynydwenus ceoicts ARL u,
cneaoBaTenbHO, OBHAapyXeHUs caBura CpeaHero mpouecca MOryT ObiTb BblGpaHbl V-macku pasnuyHom
KOHdpurypauumu unm cdopmbl. Mpumepsl nony-napabonuyeckon V-mMacku U yceveHHon V-mMacku pacCMOTPEHbI
B 8.4 1 8.5 COOTBETCTBEHHO.

Bo-BTOpbIX, BMECTe C KOHTPONbHOM KapToi LUyxapta, 4acto MCnonb3ylT AONONHUTENbHbLIE
npaesuna. 3T NpaBuma BKIOYAIOT «7 MOCNEeA0BaTENbHbIX TOYEK C O4HON CTOPOHbI OT LENeBOro 3Ha4YeHUs»
U «7 nocrnefoBaTenbHO BO3PACTAOLIMX UNK YObIBAOLWMX TOYEK». STU NpaBuna CyLLECTBEHHO YMEHbLUAOT
3HaveHue ARL, ecnu cpeHee npouecca CoBnagaeT C LEeneBbiM 3HAYEHUEM, YTO 3HAYUTENBHO YBENUYMBAET
BEPOATHOCTb NOXXHbIX CUTHANOB.

B-TpeTbux, GomnbLIOE KONMMYECTBO (PaKTOPOB BIIMSAET Ha ycroiumBocTtb ARL. K HuM oTHOcuTCH
dopma npeanonaraemMoil MOAENU W3MEHYMBOCTW, 3HAY€HWE O, U HE3aBUCUMOCTb HabMOAaeMbIX

xapakrepuctuk. 3HadeHus ARL, npuBegeHHble B Tabnuue 4 M Ha pucyHke 8 OCHOBaHbl Ha Tpex
NpeanonoXeHUAX:
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a) HabmoAEeHUA NOAYUHAIOTCA HOPMANLHOMY pacnpeaerneHuIo;

b) craHgapTHOE OTKNOHEHUE U3BECTHO TOYHO;

C) nocriegoBaTefnbHbIe HAONIOAEHUA CTAaTUCTUYECKU HE3ABUCUMBI.

HopmanbHoe pacnpeaeneHne CUMMETpudHO. AcuMMeTpusi ¢ 6Gonee AnuHHBIM XBOCTOM B
HanpaBfEeHMN BO3MOXHOMO CABUra Npu OAHON KOHTPOMbHON rpaHuLie NpuBoaAUT K yMeHbLueHuio ARL, umeer
cnaboe BnusiHwe Ha 3HaveHne ARL npu Gonblumx casurax cpegHero. Hao6opot, npu acummetpumn ¢ 6onee
KOPOTKMM XBOCTOM B HanpasfeHuu BO3IMOXHOro casura, 3HayeHue ARL 3HauuTenbHO BO3pacTaeT co
cnabbiM BNUsiHueM Ha 3HavyeHne ARL npu 6onbLUMX caBUrax cpeaHero.

CTaHaapTHOe OTKMIOHeHME WU CTaHAapTHYI0O OWMUOKY OObIMHO OLEHMBAIOT MO TeM Xe
HabnogeHnsam, KOTOpble NCNONb3YIOT ANA NPEACTaBneHns Ha cusum-kapte. Ownbkn 10 % u 6Gonee BecbMa
pacnpocTpaHeHbl B 9TOM cnydae. 3aBblleHHas OueHka O, yBenuuusaeT 3HadeHue ARL, saHwxeHHas
oueHka ymeHbLuaeT ARL. 310 uckaxxenne ARL siBnsieTcsl caMbiM SIBHBIM ANSA 3HAYEHUI CpeiHero npouecca,
pPaBHbIX LIENIEBOMY 3HA4YEHNIO UK BAU3KNX K HEMY U MMeeT HebonbLLoe BAMAHWE Npu Gonblmnx casurax. B
Tabnuue 5 nokasarensHo uckaxeHne ARL ana 10%-o0i ombKn OLeHKU O

Ta6nuua 5 — Unmoctpauus Bnuaiua Ha ARL HenpaBuIibHOW OLIEHKU CTaHAAPTHON oLnGKN G

c CpefiHsa AnuHa cepun (ARL)
ABUr CpefiHero npouecca oT Lenesoro
3HaYEHWS, EAUHULBI UCTUHHOTO O, OueHka O, 3aBLIEHA | (00 raq oyeHKa o, OueHka 0, 3aHnxeHa
Ha 10% Ha 10%
0,0 3 000,0 930,0 410,0
0,5 45,0 38,0 35,0
1,0 10,0 10,5 10,0
1,5 6,0 5.8 6,0
2,0 4.4 4.1 4,5

[MonoxwuTenbHaa aBTOKOPPENAUUA NPUBOAUT K YMEHbLUEHUIO 3Ha4YeHua ARL, a oTpuuaTtenbHas — K
€ro yBenuyeHuio.

HeoGxoauMO OTMETUTb, YTO BAUSAHWUE TPEX YNOMSHYTbIX NPEANOSIOKEHUN HE XapakKTEPHO TOMNbKO
AN CUSUM-KapTbl, OHO OTHOCUTCSA K APYrMM METOAAaM NOCTPOEHUA AnarpaMmm.

8.3 AnbTepHaTuBHbIE NoaxoAabl

AnbTepHATUBHBLIM NOAXOAOM YMyYLUEHUA MoKasaTtenei KOHTpona Ans 6onee WMPOKOro Avana3oHa
CABUIOB CpeaHero npouecca ABMNAOTCA WUCNoNb3oBaHue nony-napabonunyeckon V-macku (cm. 8.4),
yceyeHHol V-macku (CM. 8.5) unm yceyeHHow V-macku ¢ BbicTpoit HadyanbHon peakuueit (FIR)(cm. 8.7).

[aHHble CONOCTaBMEHMA 3TUX MACOK CO CTAHAAPTHOW YCEeYEeHHOI V-MacKon npuBeaeHsb!
B Tabnuue 6.

Tabnuuya 6-— CpeaHsas anuHa cepuun (ARL) Ans pasnuyHbix cusum-macok

Casur cpegHero
oT uenpeBoro YcedeHHas V-macka Hony-ns?aggz:qecmﬂ ycf: :Hg, af;' =V61\ga:|<a YceyeHHas V-macka
(B o o) (h=57=05) (cM. Ta6nuuy 7) h=205 f=1,3) FIR(h =5;7=0,5)
0,00 465,0 235,0 300,0 4480
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 58 53 53 34
2,00 4,0 3,3 3,3 24
2,50 3,1 23 23 1,9
3,00 26 1,7 1,8 1,5
3,50 2,2 1,4 1,5 1,3
4,00 2,0 1,2 1,3 1,2

8.4 NMony-napadonuyeckasn V-macka

CTtaHaapTHOI, yceyeHHoW V-Macke obLiero HasHayeHusi COOTBETCTBYIOT napameTpbl h =5 u f=0,5.
MoryT ObITb BbIOpaHbI pa3nuyHble 3HaYeHus h u f yceueHHon V-macku ana obecneyeHust ObICTPOI peakuum
Ha CABMI CpeAHero OnpeaeneHHoro pasmepa. B apyrux cnyvasx [AnA  HEKOTOPbIX  OTpacneil
MPOMBILLNIEHHOCTM, TAKMX KaK NULLIEBAs NMPOMbILLNIEHHOCTb, HEOOXOAMMO NOBbLILLATL CKOPOCTb OBHaPY>XEHUS
18
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6O/bLUNX CABUTOB CPeAHero npouecca, YTo TpebyeT U3MEHEHUsT TUMa Macku.
EOVHCTBEHHBLIM pelleHneM siBNseTcs npumeHeHue nosy-napabonmueckoil macku, kpueasi npoduns
KOTOpOIi BNUCaHa B YCEUYEHHYHY-MACKy OKO/IO ee y3KOro KOHLA (CM. PUCYHOK 9).

JINHKuA
oTcyeTa

Howmep HabntogeHns

PucyHok 9 -Mony-napabonmnyeckas Macka

OCHOBOI nosy-napabonnyeckoit Mackvi, NPeAcTaB/IEHHOW Ha pUCYHKa 9 sBNsSieTcA yceuyeHHasa V-
Macka o6Liero HasHayeHus, nNpeacTaB/eHHas Ha pUcyHke 5. B nocnegHux naty nHTepBanax HabnwogeHuin B
Y3KOM KOHLe LMprMHa Mackum cocTtasnseTt 1,25aesmecto 5Saey V-macku. [laHHble O1A MOCTPOEHUA Mnosy-

napa6onuueckoii npuBeseHsbl B Tabnuue 7.
Ta6nuuya7 - JaHHble ANa NoCTPOEHWs Noy-napabonnyeckoin Macku

PaccTosiHne oT ToYku

oTcyeTa J (MHTepBasibl 0 1 2 3 4 5 10 20
HabnaeHun J)
MonywmpmnHa Mackn B TOUKe
J (B eanHunLax ae

ﬂ.eTaﬂM ynonywmpuna mack I —1,25 +2,00J—0,1 5J" npﬂMaﬂ JNINHNA

1,25 3,10 4,65 5,90 6,85 7,50 10,00 15,00

XapaktepucTrka CBONCTB NoJy-napabosnyeckoin Macku:

a) npesocxoAuT V-Macky Mo BCemy AuanasoHy CABWrOB CpefHero npouecca. 3T0 focTuraeTcs 3a
CcYeT yBe/IMYEHUS NOYTU BBOE YPOBHA JIOXKHBIX CUTHA/IOB MPWU CPefHEM Mpouecca Ha YpOBHE LEeBoro
3HaYeHus;

b) ycTynaeT cTaHAapTHOW yceueHHoW V-macke FIR 1 Mo yPOBHIO NOXHbLIX CUTHAIOB U MO YPOBHIO
CABUrOB CpefHero npoiecca, KpoMe CABUroB He npesBocxofsAwmx 0,5 ctTaHAapTHOro OTK/IOHEHUS;

C) ycTynaeT yCce4YeHHONY-macke Mo YPOBHIO NOXHbIX CUFHaUIOB W COMOCTaBuMMa Mo OBHapyXeHWo
CABUrOB CpefHero npotecca.

3Tn ceoiicTBa nNpuBeeHbl B Tabnuue 6, rae nokasaHo cpaBHeHWe 3HaveHuit ARL Ans pasnmnyHbIxX
npaBu/ NPUHATUS PELLEHNIA.

8.5 YceueHHas V-macka

YceueHHan V-macka npefHasHauyeHa Ans obecneyeHuss TeX Xe MNpeuMMyLlecTB, 4TO U Nony-
napabonuyeckas V-macka, HO fiBnsieTcs 6onee npoctoii. TakuMm o6pasom, OHa Mofie3Ha B TeX Cry4asy,
Korga TpebyeTcs 6onee paHHAS peakuus Ha 6onbline caoBuri. ITO AOCTUraeTcs cynepnosvuueid AByx wuam
6onee yCeUeHHbIX V-Macok. Ha pucyHke 10 nokasaHa yKOpo4eHHas
V-macka, nonyyeHHas cynepnosuuueli yceyeHHoin V-mackm ¢ h = 2,05 u f = 15 un craHgapTHOM
V-macku eft = 5,0 n f= 0,5. B Tabnvye 6 nokasaHo, YTO 3Ta yCeyeHHass Macka o6nagaeT noyTu TakuMu Xe
XOpOLUMMKN CBOCTBaAMMK Kak nosy-napabonnyeckas macka Ha LUMPOKOM AuanasoHe CABUIOB U CYLLECTBEHHO
flydylie cTaH4apTHOM yCeUYeHHOWN V-macku.
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PucyHok 10 -YceueHHas V-macka

8.6 lonHaAa V-macka

MpaBuna NPUHATUSA peLleHnin MOryT Takke 6biTb NPUMMEHEHbI NPU UCMONb30BaHWUU MOMHON V-Macku
(cm. pucyHok 11). Mo cBOMM CBOICTBaM 3Ta Macka WAEHTWYHA yCeueHHol V-macke.

Ha pucyHke 11 nokasaHo, 4TO paspellatoline MHAW MONHOW V-Macku npoaneHsl K BepwuHe O. 310
0O3HavaeT, 4TO Y MackuM HeT Havana oTcyeTa U BepwwmHa O pacrnofiokeHa Ha cusum-kapTe Ha paccTosHUM
OA Bnepef (HanpaBo) OT nocsiegHen ToukM HabnwgeHui. OTpe3ok OA HasblBalT BEAYLLUM PacCTosHMEM d.
NaeHTUYHbIE XapaKTepuUCTUKM Te Xe, YTO Uy cTaHAapTHOl yceveHHoin V-mackn, H = 5aen d = 10 eguHuy,
HabnaeHWA.

8.7 YceueHHas V-macka FIR

YceueHHas V-macka FIR npegHasHavyeHa ons ymeHblleHus 3HavyeHusa ARL npu BbIsIB/IEHUW CABUTOB
cpegHero 6e3 CyLLeCTBEHHOIO yMeHblueHuss ARL npu coxpaHeHuu cpefHero npouecca Ha LenesoMm
3HaYeHMN. DTO OTHOCUTCA K COMOCTABEHUIO KPUTEPMEB MPUHATUA pelueHns. TakuMm 06pas3om Leflb COCTOMT
B 60/1ee ObICTPOI peakuun Ha CABUMM MPU COXPAHEHUW YPOBHS NTOXHbIX CUrHAJIOB.

CpaBHeHue 3HadeHunii ARL B ctonbuax 2 n 5 tabnuupbl 6 nokassiBaeT, 4to cxeme FIR cooTBeTcTBYET
60nee ObiCTpas peakuus Ha CABUI cpefHero no BcemMy auanasoHy (29 smecto 38 B 0,5aeun 6,4 Bmecto 10 B
1lae) npu coxpaHeHun 3HayveHuss ARL npu cpegHem npouecca Ha LesieBOM 3HayeHun 448 Mo cpaBHEHWIO C
465.
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Ta6nuuya 6 Takke nokasbiBaeT, uto cxema FIR obnagaet 6onee GbICTpOl peakumeit Ha caBUrK, NO
CpaBHEHWIO C NOMy-napabonuyeckon U yCeYeHHol mackamu no BCeMy AuanasoHy U OQHOBPEMEHHO MMeeT
cywiectBeHHo Gonbluee 3HavyeHne ARL, ecnu cpeHee npouecca coBnagaeT C LeneBbiM 3Ha4YeHuem (448 no
cpaBHeHuto ¢ 235 u 300).

CymmupoBanue HaunHaetcs ¢ FIR, a He ¢ HynA. OGbI4HO 3TO 3HAYeHWe paBHO MOMOBUHE UHTEpPBana
peweHua h/2.

Ananu3 FIR-cxembl nokasbiBaeT, 4TO OHA NO3BONSET YCKOPUTb MNOSMyYEeHME CurHana o casure
cpeaHero. OaHako nNpu OTCYTCTBUM cABUra npouecca, KymynaTupHas cymma OGyaet yObiBaTb A0 Hyns, Tak
e kak 0OblyHasi KyMyNATMBHAsA cyMMa.

Mpu ucnonb3oBaHuM BMECTE CO cxemamu TabGnuuHbIX pewwenunt (cm. 8.8), HauanbHOe 3HaveHue
4acTO UCNONb3YIOT ANA BEPXHEN U HUXKHENR KYMYNATUBHBIX CYMM.

8.8 Cusum-tadbnuubl

8.8.1 O6ocHoBaHue

MHoraa ocHOBHasA Lefb cusum-npoueaypbl COCTOUT B TOM, YTOObI NPOCTO BbIABUTH HECTAHAAPTHbIE
ycnosusi, a He obecneunTb HarnAgHoe nNpeacTasfNeHue nocnefoBaTenbHbiX AaHHbIX. B atom cnydvae
AaHHble MOryT ObiTb 3anucaHbl B copme Tabnuubl. YucneHHoe npaBuno TOrAa 3aMEHSeT Macky,
MCNOSb3yemyto CTaHAAapPTHOW CUSUM-KapTOM.

Takue cxeMbl Ha3b!BaKOT cusum-Tabnuuammn

V-macka oBHapyx“BaeT U3MeHeHUs yrna HaknoHa kpueon. Ee uHtepsan pewenuns ho, yuuTbiBaeTt
CTeneHb PaccesHUA CusUM-TOYEK. YrnoBoW KOIPULUMEHT paspeluarowmx fMUMHUIA Macku COOTBETCTBYET
cpeAHeMy YPOBHIO NpoLuecca: uenesoe 3HavyeHne + fo,.

B Tabnu4HOi CXxeme BMECTO BblMMCMEHUS U rpadhu4eckoro NPeacTaBNeHNUs KyMyNATMBHON CyMMbI
pasHOCTWM HabnogaemMbiX U LENeBbIX 3HAYEHUI BbLIYUCHAIOT U CBOAAT B Tabnuuy KyMYMSTUBHYIO CyMMY
crneayloLwmx BeNu4uH (x—Habniogaemoe 3HavyeHue):

x=-T,

X=(T+ fog),

(Npn 9TOM KYMYNATMBHOW CyMMeE NpPUCBauBalOT 3HadeHue 0, ecnu OHa CTAHOBUTCA OTpULATENbHOW AnA
BEpPXHEN cusum, YTobbl OOHAPYXUTb YBENUYEHUE CPEIHETO).

x—(T-foy),

(npu 9TOM KYMYyNATUBHON CyMME MPUCBauBAOT 3HadeHue 0, ecnm OoHa CTAHOBUTCA MONOXWUTENLHOW ANA
HWXKHel cusum, YToObl OBHaPYXUTb YMEHbLUEHUE CPEAHErD).

OTO [aeT: ropu3oHTanbHble NMUHUM PEeLUeHWin Ha ypoBHe *ho,, BMECTO pa3peluarowmx NUHUA C
YINOBbIM KO(PPULIMEHTOM fT BLIXOAALLMX U3 TOUKUNO(V-Macka).

CTaTucTU4ecKue peLleHust CoBNaaatoT ¢ peLLeHUsAMM Mo conocTaBuMon V-macke.

8.8.2 TaGnuyHbIN cusum-MeToq

Onsa ycTaHOBKM W WHTEpRnpeTauunm WHTEpBana peLeHUA ABYXCTOPOHHEW CuSuMm-CXeMmbl, €Cnu
KOHTpOnupyemasi XxapakTepucTMKa NoAYMHAETCA HOPMarbHOMY pacrnpegernieHnto, Heo6Xo04MMO BbINMOSNTHUTL
cneaylowme 4enNCTBus:

3ran 1. YcTaHoBneHMe napaMeTpoB CUSUM-KapThbl:

a) MHTepBana peLleHun h;

b) yrnosoro kosdduuneHTa paspeLuaroein nuHu f;

C) LeneBoro 3Ha4yeHus T;

d) OLEeHKU CTaHJapTHON OLUMOKN XapakTepUCTUKU O,

3tan 2. BeluMcneHne cusum-kputepues:

(T+fo)mn(T-fo,).

3tan 3.MoarotoBka cusum-tabnuubl Ansi BepxHer Tabnu4uHon cusum no 06HaAPYXEHUIO yBENUYEHUA
cpeaHero yposHsi. Tabnuua aomkHa UMETb CrefytoLme KONOHKU:

€) HoMep HabnaeHus;

f) 3HaveHue Habnogaemol XapakTepUCTUKY;

9) x~(T + fo,);

h) kymynstueHas cymma senuumnbl [x—(T + fo,)].

MpumeyaHne—3Ta Tabnuua aHanornyHa UCMonb3yemoi ANa CTaHAapTHOro cusum-rpacduka 3a UCKNYeHnem
Toro, uto (T + fo,) 3aMeHsieT 3HaveHue T, a fo ABMSAETCA YrNoBbIM KOIPULNEHTOM IKBUBANEHTHOW paspeluatowen

NMHUK V-MacKW.
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3t1an 4.MoaroToBka cusum-tTabnuubl ANA HUXKHENW TabnNUYHOW Cusum, MO BbISBIEHUIO YMEHbLLUEHUS
cpeaHero. Tabnuua A0MmKHA UMETb KONOHKM, aHanoruyHele Tabnuue srana 3, Kpome crneayoLmx:

x—(T-fo);

) kymynaTMBHAs CymMa BenUUMHbI [x—(T-fo)].

3tan 5. BBoA AaHHbIX

k) BBoaAT AaHHbLIE M BbIMOMHAKT BbIYUCIIEHUA.

[) Ons nono)XwTenbHbIX 3HAYEHMI cusum: BblMMCNAIOT U 3anNUCLIBAIOT 3HAa4YeHna cusum ans [x—(T +
fa.)]. Ecnn cusum cTaHOBUTCS OTPULIATENBHON B MOBOI TOUKe, COPOC 0GHYNAIOT U NPOAOMKAIOT 0 TEX NOp,
rMoka cusum CHOBa He CTaHeT MOoNoXuTenbHOW. Ecnm cusum Kacaetca rpaHuupbl pelieHus hounu
npesbILLaeT ee, UKCUPYIOT CABUT BBEPX.

m)Ana oTpuuaTenbHbiX 3HAYEHUW cusum: BblMMCAAIOT M 3anNUCLIBAIOT 3HAYEeHUA cusum Ans
[x-(T-fo.)]. Ecnu cusum CTaHOBUTCA NONOXUTESIbHONM B NOOO0I TOUKe, ee 0GHYNAIOT 1 NPOAOIDKAIOT A0 TeX
rnop, mMoKa cusum CHOBa He cTaHe oTpuuaTenbHoil. Ecnmu cusum kacaerca rpaHuubl pelueHus ho.unu
OMyCKaeTCs HUXKE, (PUKCUPYIOT CABUT BHUS.

Mpumep meToaa nokasaH B Tabnuue 8.0pyron npumep TabnMyHOrOo MeTOoAa MpUBEAEH B
npunoxeHuu B.

Tabnuua 8 — MNpumep TabAUYHOM cusum

e e e B
10 -1 0 +1 0
10 1 0 e 0 O6Ge cyMMbl paBHbI HYMIO, CpeagHee
10 —~ 0 e 0 npoueccapaBHO LeNeBoOMY 3Ha4YEHUIO
14 +3 +3 +5 0 CpeaHee npouecca BbiLe Lenesoro
14 +3 +6 +5 0 3HAYeHUA, HUXKHAACUSUMPABHA HYNIO
3 -8 0 —6 —6
3 -8 0 —6 -12° 2CuUrHan yMeHblUeHU CpeHero
10 0 +1 -11
10 0 +1 -10
10 0 +1 -9
10 0 +1 -8
10 0 +1 -7
17 16 +6 +8 0
17 +6 +12b +8 0 bCurHan ysenu4eHun CpeaHero
MpumedaHue 1-Llenesoe 3HaveHne— T = 10,0, = 2; h = 5;f= 0,5,x— Habntofaemoe 3HaveHue.
MpumevaHne 2 —B konoHke 2 cnepyeT 3anucbiBatb 3HaveHnsa  x—T + fo,) = x— (10 + 1) = x—11.
MpumevaHune 3-B kononke 4x—«T-fo,) = x— (10 — 1) = x-9.

9 Cusum-meToabl ANs ynpaBrieHUsi MPOLeCCOM U KOHTPOMA KauyecTBa
npoAayKuum

9.1 MpUUYNHBbI U3MEHEHUN

9.1.1 BenuunHa uameHeHumn

Mpu paspaboTke cusum-cMCTEMbl ANA KOHTPONA MapamMeTpoB MpoLecca WM XapakTePUCTUK
npoaykumMn fomkeH ObiTb YCTAHOBMEH pas3Mep CABUra WM W3MEHEHUs napameTpa npouecca, WUnu
XapaKkTepuUCTUKU MPOAYKUMMW, KOTOPbIA BaXKHO OOHapyxuTb. 3Ta BenuuuHa Bnusiet Ha dopmy V-Mack,
KOTOpas MOXeT OblTb MCNONb30BaHa ANA BbISIBNEHUS HEKOHTPONMPYEMbIX COCTOsSHWMWA. Ha npakTuke B
KaueCTBe TaKOro 3Ha4YeHUsa 4acto BbIOMPAIOT HAaMMEHbLUMIA CABWI, MPU KOTOPOM MOXET ObITb MpoBefeHa
KoppekTupoBska npouecca. OgHaKo CrneayeT yuuTbiBaTb, YTO HA3HAYEHME CMMLUKOM Maroro casura MOXeT
NPUBECTU K MOSABNEHUIO PbICKaHbA (CM. 9.1.5).

Bce nameHeHusa moryTt OblTb OTHECEHbI K OAHOMY M3 CREAYLMX TUMNOB «LIaroBbiey, «apendy munm
KUMKIMYECKMEY.

9.1.2 LllaroBble U3SMeHeHUs

Mpun LwaroBbIX U3MEHEHUAX AaHHbIe 00 M3MepeHuAx napameTpa npouecca UM XapaKTepucTUKM
NpoAYKLMKN BHE3AMHO NMepexoAsiT Ha HOBbLIN YPOBEHb. [IpuMepoM ABMAETCA UCNOMNbL30BaHUE HOBOW NapTum
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CbIpbsl, KOTOPOE OTNIMYAETCA OT UCMONMb3yeMOl paHee UMM KOraa HeOMbITHBIN CryXXaLuWin, 3aMeHsas Konnery
aenaet 6onblue OWKNOOK, YeM OMbITHbIA CRyKalmi. B Takux cnydasx cusum-kapta uaeHtuduumpyet aT1o
WU3MEHEHMe, NOKa3blBas CyLLIECTBEHHbIV CABUT CPEHero npouecca.

9.1.3 Opeiicp

3TOT TMN U3MEHEHMI 4YacTO CBA3bLIBAIOT C M3HOCOM 000pPYAOBAHUA, UHCTPYMEHTOB U T.n. Cusum-
rpacuk B 3TOM Crny4yae BbIrNAAUT Kak BO3paCTaoLMiA UMK yObIBAOLUWIA.

9.1.4 Liuknuyeckne uaMeHeHus

Mpu HanuuMm UUKNUYECKUX W3MEHEHWA Y4acTOK cusum-rpacpuka nepuoamnyeckn MOBTOPSETCH.
Hanpumep, 3TO MOXET NPOU30ONTU B OpraHu3auuu, rae umeeTcs Tpu paboymx CMeHbl, KOTOPbIE BbIMOJHSAIOT
OOHW U TE >Xe 3a4ayu, HO no-csoemy. pu HanUuuu UMUKNUYECKMX W3MEHEHWI MOBTOPSETCS HeKkoTopas
nocrnefoBaTenbHOCTL CABUIOB, Hanpumep, casur B Bcerga cnegyet 3a casurom A.Ha cusum-rpaduke
nepuoabl BO3pacTaHus YepeayTcsa ¢ nepuogamu yobiBaHus.

9.1.5 PbicKaHbe

PbickaHbe (HeperynsipHole konebaHusl) KOHTPOMMPYEMOW XapakTePUCTUKM NPOMCXOAST, Koraa
napameTp WM XapakTepucTuka He MOryT ObiTb TOYHO CKOPPEKTUPOBAHbI M YCTAHOBMEHbI Ha LIENEeBOe
3HayeHue, a nocne curHana o notepe cTabunbHOCTM NpoLecca KOPPEKTUPOBKA YCTaHaBNMBAET 3HaYeHue
napamMeTpa Unu XapakTepUCTUKU, MPU KOTOPOM 3HAK OTKIIOHEHUS OT LENEBOr0 3HAYEHUs MEHSIETCHA Ha
NPOTUBOMONOXHLIA. Cusum-rpaduk MEHSIeT HanpaBfeHue MW3MEHEHWW Ha MpPOTUBOMONOXKHOE, 3aTeM
nosBnseTCa curHan, Tpedyowmn UCNpaBuTL CAENaHHYI0 KOPPEKTUPOBKY U. T. 4.

Takum obpaszom, Ha cusum-rpacdmke noABNSAETCH «3urzaroobpasHbiii» y4yacTtok. 3TO camas
HeyJoBneTBOpUTENbHasA cuTyaumsa. Ee MOxXHO wu3bexarb € nomowblo BbiBopa WCXOAHOTO LENeBoro
3HaYeHUA== U NOCNeayrLMX MUHUMANbHBLIX KOppekTupoBoK (cM. 9.3.1, atan 13 ¢) AN yCTpaHeHusA
PbICKaHbS.

9.2 BbI6Op LeneBbIX 3HAYEHUN

9.2.1 OGWwMe NONoXKeHus

MpaBunbHbIV BEIOOP LENEBOr0 3HAYEHUA UMEET FNAaBHOE 3HAYEHNE NPU YCTAHOBKE CUSUM-CXEMbI.

Lienesoe 3HauyeHne Mexay ABYX BO3MOXHbIX 3HAYEHNI MOXKET NPUBECTU K PbICKAHBLIO (CM. 9.1.5).

9.2.2 CtaHpapTHOe 3a/aHHOE 3HaYeHUe Kak ueneBoe 3HayeHue

CambIM NPOCTbIM BLIGOPOM LIENEBOr0 3HAYEHUA ABNAETCA BLIOOP B KAYECTBE LENEBOr0 3HAYEHMA
«32[1aHHOTO» MIIN «YCTAHOBMEHHOro» 3HayeHus. B aTom cnyyae LeneBoe 3HaYeHUe YacTo yCTaHABNUBAIOT
paBHbIM HEKOTOPOMY YKa3aHHOMY B TpPeOOBaHMAX 3HAYEHUIO, TAKOMY Kak HOMMHANBHOE 3HAYEHME unu
3Ha4YeHue cepeamHbl Nona AoNycka. 3TU 3HAYEHUS YCTAHOBIEHbl B JOKYMEHTUPOBAHHbLIX TPeOOBaHUSX Unu
Ha yepTexax. Ecnu cusum-meToa NpUMEHSIIOT B HENPOM3BOACTBEHHOWU cbepe, LeneBoe 3Ha4YeHUe MOXET
ObITb HEKOTOPbLIM YPOBHEM BLINOMHEHUS,, TAKUM Kak cpeiHee Bpems 00paboTku cyeTa unu exemecsyHble
pacxoabl nogpasfeneHus opraHusauum.

LleneBoe 3HaueHue MOXeT ObiTb WM3MEHeHO. Hanpumep, npu NPOAaXKE MOPOXEHOT0 LUerneBoe
3HauYeHUe MOXET U3MEHATLCA B TeuyeHue roga. B cpegHem Gonblie MOPOXEHOrO NMPOAAIOT B TeYeHue
neTHux mecsiues. Takum o6pa3om, MOryT ObITb UCMONb30BaHbI Pa3NUYHbIE LENEBbIE 3HAYEHUA AN KAXO0ro
Mecsiua. Mcnonb3oBaHWe NOCTOSIHHONO LIENeBOro 3HaYeHUs B TEYEHUEe BCEero roga NpUBOAUT K NOXHBIM
BbIBOAaM. 3HaYeHMe cusum B TEYEHUE OHOTO Nepuoaa roga noBbiLLAETCA, 3aTeM yObiBaeT. Ecnu uenesble
3HAYEHUS Pa3NUYHbI, TO CUSUM MyYLlIe YKa3bliBAET CYLLECTBEHHbIE UBMEHEHUS YPOBHSA NPOAAXK MOPOXKEHOTO.

HeynauHo BLIOpAHHOE LiIeNeBOEe 3HAYEHUE MOXET NPUBECTU K MOSIBNEHUIO «PbICKAHBAY, ONMCAHHOMY
B 9.1.5. MoaTomy BbIOOP LIENEBOr0 3HAYEHUA ABNAETCA BXKHON 3afayen cusum-meroaa.

HoMuHanbHOe 3HaueHue BbLIOMPAIOT B KAYECTBE LIENEBOr0 3HAYEHUA NPU KOHTpONe cpeaHero unu
CpeaHero ypoBHA (MONOXEHUs)) napameTpa UNnM XapakTepucTuku. XOTa TOT ke noaxod Mor Obl GbiTb
MCNOMb30BaH Ansl YCTAHOBMIEHUS LIENEBOr0 3HAa4YEHUsi Npu KOHTPONE M3MEHYUBOCTU (AUcCnepcuun) B Buae
CTaHAapTHOTO OTKIIOHEHUS MOATPYMMbl UMM AMANa30Ha, 3Ta NPaKTUKA HE pPEeKOMEHAyeTCA B CraHaaprax
cepun UCO 7870. MNpeanoyTUTEenNbHO UCMONL30OBAaTh PEKOMEHAAUUU, NpuBeAeHHbIe B 9.2.3 U cneayowmx
nogpasaenax.

9.2.3 ®yHKUMOHANbLHOE LieneBoe 3HayeHue

LleneBoe 3HaueHne MOXET ObiTb YCTAHOBMEHO HA OCHOBE TEKYLUMUX YPOBHEN (DYHKLMOHUPOBAHUS.
3TOT noaxoa COBMECTUMM C (DYHKLMOHANbHBLIMU KOHTPONbHLIMU KapTamu, Korga CpeacTBa ynpasneHus
YCTaHOBMEHbI B COOTBETCTBMM C NpeAbiayLLiMM COCTOSIHUEM napameTpa npouecca Unu XapakrepucTuku
npoayKLUUK.

[ns KOHTpONS NONOXeHUs Unu pasbpoca BaXKHO MONYYUTb AAHHbIE UCTIbITAHUN UK cOOpa AAHHLIX.
Takon nepuoa Ans aHanu3a COOCTBEHHON W3MEHUYMBOCTU AOMMKEH OblTb AOCTATOMHO NPOAOIMKUTENbHLIM.
Kak npaBuno, ucnbitaHms AOMKHbI 00ecneynTb nonydyeHue 25 Touek Ha cusum-rpacuke. Mo aTMM gaHHbIM
OOIDKHBI ObITb MONYYEHbl OLIEHKN CPEHEro U CTaHAAPTHOrO OTKIIOHEHUS.

YCTaHOBNEHHbIE LIENEBbIE 3HAYEHUSI AOMKHBbI ObITb UCMONL30BAHbI ANA BLIMUCNEHUS KYMYNATUBHBLIX
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CYMM, HO CNyCTSi HEKOTOPOE BpeMsi MOXET NoTpe6GoBaThCsl U3MEHEHME LIENEBOr0 3HAYEHUs, eCNK cusum-
KapTa yKasbiBaeT Ha USMEHEHME YPOBHA Npouecca. ECnm HEBO3MOXHO BLINOMNHUTL KOPPEKTUPOBKY MpoLiecca
MNN eCNU HOBbIN YPOBEHBL ABMSAETCA NPUEMMNEMbIM, TO €JUHCTBEHHBIM, YTO MOXET BbiTh CAENaHo, ABNSETCA
M3MEHEHNE LeNeBoro 3HayeHms. 3To 06bLIYHO AENalT Nocne NPOBEPKMU, UTO HOBLI YPOBEHL COOTBETCTBYET
crneaylowmm JaHHbLIM, M YCTAHABNMBAIOT €r0 B KayecTBe LIENEBOro 3HadyeHua. [anee cusum-MeTog
KOHTPOMMPYET NapaMeTp UMM XapakTepuUCTUKy OTHOCUTENBLHO HOBOTO LIENEBOr0 3HAYEHUS.

9.3 Cusum-cxeMbl AN KOHTPOSA NOSOXEHUA

9.3.1 CtaHpapTHas cxema

lNocnenoBaTenbHOCTL 3TAMNOB BbINOMIHEHUA CTAHAAPTHON CUSUM-CXEMbI MPUBEAEHA HA PUCYHKe 12.
3t1an 1.0npegenenneobbekTa A4na NOCTPOEHUSA CUSUM-KapThl.

OnpeaeneHne KOHTPONMPYEeMbIX NapameTpa npoLuecca unmn xapakTepucTuk NPOAYKLMK.

MpuMevaHume 1-3To MOryT GbITh KIOYEBOW NapameTp npoLecca UNK 3Ha4YMMasi XapakTepucTka NpogyKLmu
UMW OHU MoOryT GblTb ycTaHOBMeHbl NoTpebuTenem. OBLEKT MOXET ObiTb Takke WAeHTUUUMpOBaH npu BbiGope
KOHTPOMMUPYEMBIX NapameTpa U XapakTepucTuki.

3tan 2.0npegeneHve ob6beMa noarpynnsbl

OnpegeneHne payMoHanbHON NOArPYNMbl ANA CUSUM-KAPTbl MAEHTUYHO aHanorMYyHOMY MpPoLeccy
npu paspaboTtke nobo kapTbl LLyxapta.

Ecnu napametp npouecca aBnsietTcs BblOpaHHbIM 0BLEKTOM, TO CaMbiM MOAXOAALLMM O0OBHEMOM
noarpynnel siBnNAeTca 00beM paBHblii eauHuUe. 3TO BbI3BAHO TEM, 4YTO MapameTpbl, Hanpumep,
TeMnepatypa WnAM [JaBneHuMe B TPAHCMNOPTHOM CPEeACTBE WU3MEHAIOTCA B TEeYeHue [JOCTaTtouHO
NPOAOHKUTENBHOTO BPEMEHU. BbINONHEHNE HECKOMbKUMX NOCNeAoBaTenNbHbIX MOBTOPHbLIX U3MEPEHUI BPSAA
N1 NOKaXeT Kakue-nubo pasnuuus. 3TO NpPUBOAUT K TEXHUYECKMM npobnemam C oOnpeaeneHuem
CTaH4aPTHOTO OTKMOHEHUSA U KOPPEKTHON YCTAHOBKOMW CUSUM-Macku.

Ecnu pgaHHble AeicTBUTENbHO €AMHUMYHBLI, TakMe Kak nokasatenb 3a Mecsl, TO pasmep
paunoHanbHON NOArpynnbl 6yAeT TakuM *e.

Ona xapaktepucTuku NpPOAYKUUM 4acTo OOBbEM pauMOHanbHOW noArpynnbl OOnblie eauHuubl U
paBeH 0Obl4HO NATU. B COOTBETCTBUM CO 3ApPaBbIM CMbICIIOM, BbIOpaHHbIE 06beM NOArpynnbl NO3BONSET
NpeACTaBUTb CRy4anHy M3MEHYUBOCTbL NpoLiecca.

3t1an 3.BeiGop cusum-cxembl

B tabnuue 9 npuseaeH HabGoOp CTaHAAPTHbIX CXEM, OXBATbIBAIOLUMX BECb AMANA30H TUMMUYHBLIX
TpeboBaHuit ansa cusum-cxembl. B Tabnuue npueeaeHbl ABE OCHOBHbIE CxeMbl, cxema CS1 ¢ AOCTAaTOYHO
BbICOKMM 3Ha4YeHueM ARL npu Hynesom casure, u ¢ 6onee HU3kum 3HadeHmem ARL — cxema CS2. Opyrumu
cnoBamu cxema CS2 obHapyxuBaeT caBur ypoBHA npouecca ObicTpee, yeM cxema CS1, HO 3a cuer
OonblUEro KONMMYECTBA «MOXHbLIX curHanoB». [pu BbIOOpe CxeMbl HEOOXO0AMMO oOnpeaenuTb, KakoW
cueHapuii 6onee BaxkeH. B Tabnuue 10 nokasaHbl pasnuuna 3TUX CTaHAAPTHBIX CXEM.

Tabnuya 9 — CtaHgapTHble CUSUM-CXEeMbI ANA CpeaHero NoArpynnbl

3HauUMbI cOBUT CpeaHero, KOTopbli AonmkeH 6biTb Cxema CS1 Cxema CS2
o6HapyxeH® h f h f
i) <0,75ce 8,0 0,25 5,0 0,25
i) or0,75 no 1,50ce 5,0 0,50 3,5 0,50
i) >1,50c. 2,5 1,00 1,8 1,00

MpumedvaHne 1 — Cxeme CS1 coOTBETCTBYET CpeAHANA ANUHa cepuu L, B nHTepeane 700 — 1000, korga
(haKTU4ECKUA CABUM paBeH HyIHO.
MpumevaHne 2 — Cxeme CS2 cooTBETCTBYET CPeAHAS ANUHa cepum L, B uHTepeane 140 — 200, koraa daktudeckuii

CABUI paBeH Hyno.
@ [InA oTAenbHbIX pe3ynsTaTtos (pasmep noarpynnsl = 1), o, NpefcraenseT coboii cTaHfapTHOe OTKIIOHeHne. Ecnu

0GBEM NOArPYNMbl Gonblie efUHULbI, O NPeAcTaBnAeT coboi cTaHAapTHYHO OLLIMGKY cpefHero.

Kak Tonbko BbibpaHa cusum-cxema (CS1 unu CS2), HeobxoaAMMO YCTaHOBUTL pasmep 3Ha4YUMOro
casura. B Tabnuue npuBeaeHbl TpU TUMUMYHLIX 3HAYEHUA 3HAYMMOrO caBura. B 3aBUCUMOCTU OT BbIBpaHHOro
3Ha4YeHus casura sHadeHua h u f moryT BbITb ONpeaeneHbl No Tabnuue.

Ecnu HeacHO kakylo cxeMmy HeobxoauMo BbibpaTb, NpakTUka NokasbiBaeT, YTO XOPOLUEN Ha4arbHOM
cxemMon sanaeTcs cxema CS1 i), .e.h=15,0u f=0,50.
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Tabnuuya 10 — ConocraeneHme craHgapTHbIX CUSUM-CXEM ANS CpeaHero NoArpynnbl
3HayeHusa cpegHen anuHel cepun (ARL)

OTKINOHeHWe cpefHero oT LieneBoro Cxema CS1 Cxema CS2
3Ha4YeHuA(B egnHNLA XO,) (i) (i) (iii) (i) (i) (iii)
0,00 730,0 930,0 715,0 140,0 200,0 170,0
0,75 16,4 17,0 27,0 10,5 11,5 15,0
1,00 11,4 10,5 13,4 7,4 7.4 8,8
1,50 7.1 5,8 54 4,7 43 4,0

MpnmeyaHune—-3HavyeHne ARL saBnsieTca 3afaHHbIM. CriefyeT NOMHUTL, YTO (hakTudeckoe 3HaveHue ARL ans
obHapyxeHns dakTudeckoro casura MoxeT ObiTb Gonblie unu MeHblwe ARL. pu HeobxoaumocTu criepyeT
uccneaosaTh pacnpejeneHue 3HadeHwii ARL gna onpegeneHHbIX OTKIOHEHWIA cpefHero oT LEeNneBOoro 3HauyeHwus,
4TOOLI 3HaTb CpeAHWIA Anana3oH 3HaveHuii ARL, koTopble MOryT 6biTb pacCMOTPEHbI.

a [Ins oTAenbHbIX Habnogenuin (o6bem noarpynnel = 1), o, NpeacTaBnseT coboil cTaHAapTHOe OTKNOHeHue. Ecnn
o6bem noarpynnel 6onbLie efuHULLI, O, NpeAcTaBnseT coboil cTaHAapTHYIO OLIMGKY CpeaHero.

HesaBucumo OT TOro, kakas cxema BbibpaHa, 3HAYEHUs1 NapaMeTpPoB A 0IKHbI ObiTb YMHOXEHbI HA
o(unu o )ana onpeaenexdnsa akT4ecKux pasMepos U popMbl MaCKu. 3TO YCTAHOBIEHO B JTane 8.

3r1an 4.C60p AaHHbIX UCNLITATENBHOrO Nepuoaa

Kak yka3zaHo B 9.2.3, AOmkHbl ObITb COOpaHbl AaHHbIE, XapakTepU3yioLMe U3MEHYMBOCTL NpoLecca,
HeoOxoAUMbIE AN NOCTPOEHUSI CUSUM-CXEMbl U YCTAHOBIIEHUS LIENEBOro 3Ha4eHUs NpU He0OX0AUMOCTH.

OnpenensT nepuoj, B TeYEeHUEe KOTOPOro BCE WCTOMHUKM M3MEHYMBOCTM npouecca Oyayr
NposiBNEHbl. 3TOT nepuos AOIkeH ObiTb AOCTAaTOMHO NPOAOIMKMTENBLHLIM UMM YacToTa oTOOpa BbIOOPKK
JOCTaToO4HO BbICOKOMN ANA NONyYEeHUA HE MeHee 25 noarpynn AaHHbIX.

He cneayet BBOAUTHL AONOMHUTENbHBLIE WUCTOYHUKM M3MEHUMBOCTU Mpouecca, Hanpumep,
perynupoBku npouecca B TEYEHUe 3TOro nepuoaa, NMOCKONbKY 3TO MCKA3UT AaHHble 06 M3MEH4YMBOCTU
npouecca. Ecnu ectb He0O6Xx0AMMOCTb B NpepbiBaHUU cbopa AaHHBIX, JOMKHO ObiTb MPUHATO peLueHue o
HeoOX0AMMOCTM NOBTOPEHUS HABNIAEHUI UNM 4OCTaTOYHOCTU AaHHbIX. Ecnn konudectso noarpynn 6bino
20 unm Gonee, M ecnu BCE NOTEHUWANbHbIE WUCTOMHWUKM WM3MEHYMBOCTM Npouecca BO3AEWCTBOBaNU B
npouecce cbopa AaHHbIX, TO 3TO KONWYECTBO NOArPYnNn SABMSETCA AOCTATOMHBIM M COOP AAHHBLIX MOXeET
ObiTb npekpaweH. CobpaHHble JaHHble AOMKHbI OblITb WUCNOSIb30BaHbl AN YCTAHOBNEHMS YPOBHS
M3MEHYUBOCTU AN CUSUM-CXEMbI. 3TO YCTAHOBIEHO Ha 3Tanax 5 u 6.

3tan 5.0ueHka 0.N0 JaHHbIM UCTbITAaTENbLHOrOo Nepuoaa

a) O6Lme nonoxeHus
Hwxe onucaH meToa OMpeaeneHus OUEHKM O,. B HEKOTOPbIX CHy4yasix MOMET BO3HWUKHYTb

HeobX0AUMOCTb MPUMEHEHUsI APYroro noaxoaa. OTOT APYroi MOAXo4 MOXeT noTpeGosaTth onpeaeneHus
OLIEHKU CTaHAapTHOro OTKIOHEHUS CPEAHMUX NoArpynn.
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1 Omnpenenenue o0bekTa 11
TIOCTPOCHHS CUSUM-KAPTHI

2 OmnpeneneHne 00beMa
TOATPY IIIbI

v

3 Bs16op cusum-
cxeMbI(Tabmua 9)

v

4 COop maHHBIX
HCTIBITATEIFHOTO MEPHOIA

5 OueHxka G,
6 OmpexneneHue LEICBOTO
3HAYCHUA 1

'

7 YcTaHOBICHHE MAPAMETPOB
CuSum-KapTsl

8 YcraHoBICHHE CUSUIM-MACKH

'

9 BrIuHCICHHE KyMYJTHBHOR

CYMMBI JJI JAHHBIX
HUCHIBITATCIIBHOTO MIEPUOaA

10 Cusum-rpaduk A1 JAHHBIX

HUCHIBITATCIIBHOTO NIEPUOaA

11 Ipouecc B
YIIPaBIIEMOM
COCTOSTHHH?

!

13 TlpomoipkeHHE MOCTPOCHUS
KapThl

Her

12 VimenTnduranus u
YCTpaHEHHUC CHCIHATHHBIX
TPHYHH

PucyHok 12 —NocnefoBaTenNbHOCTb 3TanoB BbIMNOMHEHWSA CTaH4apTHON cUSUM-CXeMbl
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b) O6vem noarpynn 6onblue eanHnubl (N>1)

i. BblumucnaT pasMax (pasHOCTb HaubOmnbLUErO M HauMeEHbLUEro HabnaeHWU) ANS Kaxaon
noArpynnbl.

ii. BolumcnsioT cpeaHuii pasmax (R) no noarpynnam.

iii. OnpenensOT OUEHKY CTaHAAPTHOrO OTKMOHEHWA B moArpynne (O,) AeneHWeMm cpefHero
pasmaxa Ha COOTBETCTBYylOLee 3HaYeHue d, npueeaeHHoe B Tabnuue 11.

iv. OnpegensioT O,, AENEHNeM O, Ha KBaApaTHblli KOpPeHb W3 o0bEeMa NOArpynnbl, T.e. 0=

oghn.

Tabnuuya 11— 3HayeHune koadhduuneHTa dz Ana OLEHKM CTaHAAPTHOrO OTKIIOHEeHWs NOArpynn no pasMaxy
noarpynmbl

O6beM nogrpynnein? d>

1,128

1,693

2,059

2,326

2,534

2,704

2,847

2,970

3,078
MpuMedaHue-Ansa noarpynn, o6beM koTopbix GonbLue 10, Apyrue MeToAbl MOryT
ObITe 6onee ahHeKTUBHLI NPU ONpPeAesIeHnn OLEHKN CTaHLapPTHOrO OTKIIOHEHNS
nogrpynnei.

2 3HadveHuns d2 ana n >10 npuBeaeHsl B UCO 7870-2, a Takke B pYrMX UCTOMHUKAX.

ol|e|o|N|o|v|s|w(in

BMecTo pasmaxa noarpynrbl MOXeT ObiTb ONPEAEeneHo BbIGOPOYHOE CTAHAAPTHOE OTKMOHEHWE
noArpynnei(s).B sTom cnyyae BMecTo R u o, onpeaensioT cpeaHee CTaHAAPTHOE OTKMOHEeHUEe NoArpynnsu

OLIEHKYS/C4. 3HAUEHMSA canpuBeaeHbl B Tabnuue 18.
¢) O6vem noarpynnbl N =1
[Ons onpefeneHusi OUEHKN O, AOMKEH ObiTb MCNONb30BAH METOA NOCNeAoBaTerlbHbIX pPasHOCTen

(MHOTAA Ha3bIBaeMblit CKOML3ALLMM Pa3mMaxom).

JaHHble, coOpaHHble 3a wucnbiTaTeNbHbIi nNepuoa, AO0MKHbI ObiTb WCNONb30BaHbl B TOW
rnocrieoBaTenbHOCTU, B KOTOPON OHM Bbinu cobpaHbl. [omkHbI ObITb BLIMMCNEHBI pa3max (PasHOCTb) Mexay
nepBbIM U BTOPbIM HabMNOAEHUAMK, 3aTeM pasMax Mexay BTOpPbIM M TpeTbuM HabnoaeHuamu, u 7.4. Ecnn
uMmeeTcst kK moArpynn, AOMKHbl ObiTb NonyyeHbl 3HayeHusi(k—1)-ro pasmaxa. BulMUCNAIOT CpeaHuin pasmax
(R).

OueHKy 0.0npeaensioT AefeHneM cpegHero pasmaxa Ha 1,128.

3tan 6.0npeaenexHue Uenesoro s3HayeHua T

B cootBeTCcTBMM C 9.2 B KAayecCTBe LENEBOTO 3HA4YeHUA MOXET ObiTb 3a4aHHOE 3HayeHue,
onpeaerieHHoe Ha OCHOBE [1aHHbIX HAbMIOAEHWIA.

a) 3agaHHOe 3HaueHue

LleneBoe 3HayeHue MOXeT ObiTb BbIOPAHO HA OCHOBE YCTAHOBMIEHHbIX TpeOOBaHWUM UMM yYepTexa
UNuU SIBNSIETC HOMMWHANbHBLIM Pa3MEPOM WIIM 3HAYEHUEM XapakTePUCTUKW NPOAYKUWUM, UIW HEKOTOPbIM
cpeAHUM YPOBHEM NMapaMeTpa ynpasneHusi B Criydae HENnpoM3BOACTBEHHOTO npovecca.

b) 3HaueHue, BbIOpaHHOE Ha OCHOBE HAONIOAEHUMI

LleneBoe 3HayeHne onpeaensiiot No AaHHbIM HAGNIOAEHUI, NOMYYEHHbIX BO BPEMS UCNLITATENBHOIO
nepuoza.

i. Boiunucnsaior BbiBOPOUYHOE cpeaHee (X) AN Kaaon NOArpynnbl.
ii. Boluucnsior obuiee cpeaHee (X) cpeguux noarpymnn.
iii. BoiOupaloT B kKauecTBe LieneBoro 3HaveHuns T.

JT1an 7.YCTaHOBNEHWE napamMeTPoOB CUSUM-KapTbr

a) O6Lme NnonoXeHus.

B pasgene 5 npuBeaeHbl pekOMEHAALMU NO YCTAaHOBMNEHUIO NApaMeTpoB cusum-kaprT.

b) Cusum-tabnuua.

YcraHaBnMBAOT NOAXOASALLYIO CUSUM-Tabnuiy Anst 3anMcu pe3ynbTaToB BblYUCIEHUI. YacTb Takon
Tabnuubl npuBeaeHa B Tabnuue 12.
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Tabnuua 12— Tabnuua BbIMMCNEHUI ANs cusum-meToaa

3HaveHune
x-T KYMYNSATUBHON
CyMMbIC

=

Homep noarpynnei

nT.A.

Ecnu 06beM noarpynnbl paBeH eauHuLe, B Tabnuuex3aMeHsIoT Ha X.

¢) Cusum-Oymara

Buibupator Oymary ¢ yaoOHbIMWM WHTEpBanaMu Mexay nuHUAMM ceTku. Bouibop 3aBucut oT
npeanonaraeMoro Mcnofb3osaHnsa GyMaru, Hanpumep, ANA BbIBELLMBAHUSA HA CTEHY.

BuibupatoT nogxoaawmii macwrab. Macwrab 3aBUCHT OT pacnonoxenus rpacuka. Hanpumep, ans
rpachmkoB, NPEAHA3HAYEHHbIX A BbIBELUMBAHWA HA CTEHY, MHTEPBar Ha rOPM30HTaNbHON OCU MOXET ObiTb
10 MM, TOrAa Kak Ana rpaduka, NpeaHasHAYeHHOro AnsA UCMONb30BaHWA Ha CTone, AOCTAaTOYHO UHTepBana
5 MM.

Moaxoasawmii uHTEpBan AN OCU KYMYNSTUBHOW CyMMbl BbIOMpAIOT TakUM >KE, KAk MHTepBan Ans
TOPU3OHTaNLHON OCW, NPUBNU3UTENBHO PaBHLIN 2Ce, C OKpyrneHuem. 310 MaciuTabupoBaHue BpsSa nu
«CrnagnT» CyLLECTBEHHbIE U3MEHEHUA UM NPEYBENUYUT HE3HAYUTENLHbIE.

OTMEeYaloT LIeHTPanbHY0 To4ky 0 Ha cusum-ocu U NPOBOASAT MOMNYXXMPHYIO FTOPU3OHTANbLHYIO NIUHUIO
Yyepe3s 3Ty TOUKy. Pasnuualor BepTukasnbHyio OCb CUSUM B COOTBETCTBUM C MacLuTatom.

Mpumep Takon Gymarn nokasaH Ha pucyHke 13.

Otan 8. YcTaHoBneHne cusum-Macku

B nogpaspene 8.2.1 onucaHa reomMeTpuss CTaHAApPTHOM CUSUM-MACKW, a8 Ha PUCYHKE 5 nokasaHbl
3MeMeHTbl Macku u HeobxoauMbIA macLuTab.

3HaueHus h, fu G 40MiHbI ObITb ONPeAeneHbl B COOTBETCTBUM C HACTOSILLIMM NOAPA3AENOM.

a) Bbluucnswor H = h Ge.

b) BblumcnaioT F = f Ge.

Macka gormiHa ObiTb HaYepueHa B COOTBETCTBMM C MacluTabGoM, BbiGpaHHbIM Ans cusum-Gymaru.
3T0 Ba)XHO ANA NPUHATUSA NPABUIILHOTO PELLEHUSI O HANIMYUM U3MEHEHUSA YCTAHOBNEHHOTO pasmepa.

MpumedyaHue 2-NHorga Macku AenaloT U3 Npo3paqHoOro MaTepuara, Takoro Kak aueTaT, Ha KOTOpbli Macky
HaHOCAT NpW NOMOLLM HeCMBIBaEMbIX YepHUn. MHoraa Macka MOXeT BbITb Beipe3aHa U3 YacTi KapThl CO 3HaYeHuAaMn H
u FB macwrtabe cusum-ymaru.

MpumeyaHue 3- CyllecTBYIOT KOMNbLIOTEPHBIE NPOrpaMMbl, KOTOpbIE BLIBOAST Ha 3KpaH cusum-rpaduk c
MaCKOWA.

3t1an 9.BbluMCneHne KyMynaTUBHON CYMMBbI ANA AaHHLIX UCNLITATENBLHOTO nNepuoaa

Mcnonb3ysa uUenesoe 3HaveHue, onpeaeneHHoe Ha 9rane 6 u  Tabnuuy, aHanorM4Hyio,
npeAcTaBneHHomn B Tabnuue 12, BbIMUCAAIOT 3HAYEHUS KYMYNATUBHOW CYMMbI AN AaHHbIX UCNBITATENbHOTO
nepuoaa.

3rtan 10.Cusum-rpadmk 4na AAHHbLIX UCNbLITAaTENLHOIO Nepnoaa

MpeacraBneHHble B Tabnuue 3HAYEHUS KYMYNSTUBHOW CyMMbl AOSMKHbI ObiTb M306paXieHbl Ha
Oymare, aHanoru4yHon, NpeacTaBNeHHOM Ha pucyHke 13.Mpadmk HauMHAEeTCA cneeBa U NPOAOMKaeTcA
Hanpago. CoeMHAIOT BCe U300paxeHHbIe TOYKK, 3TO AenaeT BCe TeHAeHUun Donee HarnmsaHbIMK.

3rtan 11.AHanu3 cusum-rpadumka

HaknaabiBaloT Macky Ha cusum-rpaduk.

370 Aenalot, onpeaenaa NONOXEHUE TOYKM OTCYETa, YKa3aHHOW Ha pUCYHKe 7 a) No nocrneaHen
TOYKE KYMYNSATUBHON CyMMbl. Mpu 3TOM He06X0AMMO COBMELLATL LIEHTPAnbHYIO MIMHUIO MAcku C HyneBoOW
OCblo Ha BymMare. 3TO rapaHTUpYeT, YTO Macka NPaBUIlbHO OPMEHTUPOBAHA.

JlioBas Touka, BLIXOAALLAA 3a paspellalolme NUHUM MacKku, YKasbiBaeT Ha BbIX04 npouecca u3
ynpaBnseMoro COCTOSIHUS,, AaxXe €eCnu Takas TOouKka He MOCMeAHss W Jaxe ecnu cneaylowme TOYKu
BO3BpPALLAIOTCA B NpeAenbl paspeLuaowmx NMHUN Macku (CM. PUCYHOK 7 b).
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3Ha4YcHUE
KYMYJITHBHON
CYMMBI

PucyHok 13 - Mpumep cusum-6ymarn
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Jtan 12.UaeHTudurkaumsa u yctpaHeHue CneLmanbHbIX MPUYKH

a) OO6Lume NonoxeHus

BaxHo npoaHanu3aupoBaTb BCE TOYKM 32 paspellallLMM  NUHUSMU  HA cusum-kapte u
MAEHTUHULMPOBATL COOTBETCTBYIOLLYIO CNIELManbHYI0 NMPUYKHY.

b) UaeHTudukaumsa n npegorspaLleHne BOSHUKHOBEHUA CreUuanbHbIX NPUYUH

Kak Tonbko wuaeHTuchmumpoBaHa cneuuanbHasi NpuUUMHA WM NpeanpuHATHI AEWCTBUSI MO ee
npeaoTepaweHuio B Oyayuiem, HeO6X0AMMO PacCMOTPETb M U3MEHUTb, NPU HEOOXOAMMOCTU, LEeneBoe
3Ha4YeHWe U CTaHAapTHYIO OwuOKy (MNM CcTaHAapTHOEe OTKIOHEeHue).Ecnu umeeTcs TOMbKO OAHA
HECOOTBETCTBYIOLLIASA TOUKA U NPUYMHA Oblna yAOBMNETBOPUTENLHO YCTPAHEHA, TO YCTAHOBIIEHHbIE LieneBoe
3HaYeHue u craHpapTHas owmbka unu CTaHaapTHOE OTKNOHEHUE MOTYT ObITb U3MEHEHBI HA OCHOBE AAHHbIX
MCNbITAaTENLHOTO MEpuoAa, a He AaHHbIX ANs HEeKOHTponupyemon noarpynnbl. Heobxoaumo 3aHOBO
onpeaenuTbL MacwTab cusum-Gymaru u pasMepHOCTU Macku U MOBTOPHO HAYEPTUTL MACKY.

Ecnn umeetrcs HECKONbKO HEeKOHTPONMPYEMbIX TOYEK B AAHHbLIX MCNbITaTeNbHOro nepuoaa, aTto
ykasblBaetT Ha Oonbliee Konuyectso npobnem ¢ npoueccom. B Takom cnydYae pekoMeHayeTcs
npoaHanuampoBaTb NPOLIECC, BHECTU KOPPEKTUPOBKM M 3aTEM NPOBECTU UCMbITATENLHBIN Nepuoa u cobpaTb
HOBbI€ AaHHbIE.

¢) NaeHTudpmkauua cneumanbHbIX npuuuH 6€3 npeaoTBpaLLEeHnsa X NOBTOPHOTO BO3HMKHOBEHUSI.

BeiBaloT cuTyauumu, Korgaa HEBO3MOXHO NpPeaoTBpPaTUTb MNOABNEHUE ChneuuanbHbIX MPUYUH B
OyayLiem B Cuny 3KOHOMHbIX UNU TEXHUHECKMX COODPaKEHUIA.

B aTtom cnyyae cusum-napameTpbl, OCHOBaHHbIE HAa BCEX AAHHbLIX MCMbLITATENbHOrO nepuoaa
UCNOMBL3YIOT ANA KOHTpondA. [pyrMmu cnosamu, STW CneuumanbHbie NPUYMHLI PacCMaTpUBAlOT Kak 4acTb
Crny4yanHown U3MEH4YMBOCTH NnpoLecca.

d) HeBO3MOXXHOCTb BbISIBNEHWUS cneLyanbHbIX MPUYnH

HekoTopble crneunanbHble NPUYMHBLI  MOTYT  OCTaTbCA HE  MAEHTU(PUUMPOBAHHBLIMK. 3TO
oTpuLaTenbHbIli pe3ynbTaT, NOCKONbKY OH NpensTCTBYET ynyuylweHuto npouecca. Heobxoaumo npunoxuTb
BCE YCUNMA AN BbISIBNEHUS CrneuuanbHbIX NPUYKH, B TOM YnCie UCNONb30BAaTb APYrUe MeTOAbl U PeLLeHnA
npobnembl. OgHUM K3 Haubonee MOLLUHbIX METOAOB ABMAAETCA METOoA CTaTUCTMHYECKOro NNaHWMPOBaHUA
3KCNEPUMEHTOB.

Ecnu cneuuanbHble NPpUYKMHBI OCTAKTCA HE BbIABAEHHBIMU, HEOOXOAUMO BbLINONHUTL AENCTBUA B
COOTBETCTBUU C NEPEYUCIIEHNEM C).

3tan 13.MpogomKkeHne NOCTPOEHUS KapTbl

a) O6LMe NonoXeHus

Ecnn paHHble uCnbITAaTENbHOrO nepuoga COOTBETCTBYIOT CTabUNbHOMY COCTOSIHMIO MMM KOraa
cobpaHbl HOBble AaHHble MOCME YAOBNEeTBOPUTENbHOIO COKPALUEHMS cneuuanbHbIX NPUYMH, cusum-kapTa
rotoea K MPOAOMMKEHUID KOHTPOMA napaMeTrpa npouecca WM  XapaKTepuUCTUKM  MPOAYKLMU.
MacwTabupoBaHHylo Gymary M napameTpbl Macku Tenepb UCNOMb3YIOT AN KOHTPONS AaHHbIX OyayLmx
noarpynn.

Ecnu nosBnseTcs HEKOHTponupyemasi Touka, HEOOXOAMMO peLwmMTb, YTO Aenatb C MPOLECCOM.
LeicTBuA MOryT BKMOYaTb PErynupoBKY MPOLIECCa, NPUHSATME HOBOTO LIEMEBOr0 3HAYEHUs, €Cnu nNpouecc
nepemectuncs B 6onee xxenatensHOE NONOXEHUE.

b) PerynupoBku npouecca

KonnyecTtBo He0BX0AMMBIX perynmpoBoK MOXeET ObiTh onpeaeneHo no cusum-rpacuky. [ins sToro:

i. OnpenensioT 3HaYeHUe KyMynsiTUBHON CyMMbl B MOCIeAHEN TOYKe rpadumka.

ii. OnpegensalOT 3Ha4YeHME KyMyMSTUBHOW CyMMbl B MecTe, rge cusum-rpadvk Bbien 3a
rpaHuubl Macku. B cnyyae Heckonbkux HapyLueHun 6epyT HEKOHTPONUPYEMyIo TOUKY, Hambonee
GnU3KYI0 K TOYKe OTCYeTa Ha Macke.

iii. BbMUCAAIOT PAa3HOCTL 3HAYEHUI B 3TUX ABYX TOYKAX.

iv. oacuUTBLIBAIOT KONMYECTBO TOUYEK HA rpachuKe MeXay TOUKON OTCYETA U HEKOHTPONMUPYEMOM
TOUKOW.

iv. [lenAaT pasHOCTb, BLIMMCINIEHHYIO HA 3Tane iii), HA KONMYECTBO TOUEK, MOACUYUTAHHbIX HA JTane
iv), T. €. BbIMMCNAIOT NOKanbHbIA rpagueHT cusum-rpacduka. 3TO OLEHKA CABUra npouecca ot
LieNneBoro 3HaveHus.

v. KoppexTupyioT npoLecc Ha Ty e BENUYMHY. 3anuchbIBalOT HA cusum-rpacuke BbiNOSIHEHHbIE
N3MEHEHUS.

vi. OGHYNAIOT KYMYNATUBHYIO CYMMY U NPOAOIDKAIOT KOHTPOSb.

MpumevaHne 4-BmecTo BLINOMHEHUSA OMUCAHHBLIX BbIMUCIIEHUIA MOXHO MOCTPOUTL rpadpuku «noucka» Ans
onpefeneHnus BeNWYUHLI CABUra OT LieNeBoro 3HayeHus. MNpumep npuBeAeH Ha pucyHke 14.
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PucyHok 14 — CxemaTuyeckuii mpuMep rpadhuka nomcka BennyuHel CABUra LiefeBoro
3Ha4eHuA

¢) PerynupoBku npoLuiecca —aHTu pbiCKaHbe

MoHsATME «pbiCkaHbA» BBegeHo B 9.1.5. [lMpumeHeHue cusum-mMeToda npeanonaraer, 4To
perynupoBka npouecca Ha BenuyuHy, pasHyo100 % nonyyYeHHOro casura OT LEneBoro 3Ha4YeHusi, MOXeT
BBECTU pbicKaHbe. [locne TakoW perynupoBkM cusum-kapta MOXeT noTpeboBaTb Aanee BbINOMHUTL
CrneayloLylo  perynupoBky npouecca, HO B MPOTMBOMONOXHOM HanmpaeneHun. Ecnu  npouecc
CKOPPEeKTMpOBaH B O0OpaTHYIO CTOPOHY Ha BENWYMHY MOCMEAHEro CABWUra, OH MOXET OblTb No3xe
CKOPPEKTUPOBaH B NPOTUBOMOSOXKHOM HanpasneHun. STO AAIBNIEHNE HA3bIBAIOT PbICKAHLEM.

PbickaHbe  MOXeT  ObiTb  BbI3BAHO  ObICTPbIM ~ U3MEHEHUEM  KYMYNSATUBHOW  CYMMb,
npeyBerMynBaloLLMM peanbHbli CABMUF, KOTOPbIA MOXET ObiTb WUCnpasneH moaudukaumen macku, unm
daKTUYECKON KOPPEKTUPOBKOIA.

OQHO npaKkTUYecKoe peLleHWe COCTOMT B TOM, 4TOObl BbINONHWUTL PErynUMpPOBKY Mpouecca,
KOPPEKTUPYIOLLYIO CABUF MeHblie 4yeM Ha 100 %. 3TOT NPOLEHT Ha3biBAOT KOI(MULMEHTOM aHTU
PbICKaHbA. 3TOT KOIPMPUUMEHT CHMKAET PbICKAHbE KYMYNATMBHOW CyMMbl. [Monb3oBaTtenu U npakTuKu
BMECTE C HEKOTOpbIMWU MCCneaoBaTEeNnsiMU YKasblBaloT, YTO KOI(PMULIMEHT aHTM PbICKaHbS, paBHbI 75%,
paGoTaeT o4eHb xopowo. Mo3ToMy pekomeHayeTCA, NO KpaiHel Mepe, B Hayane KOpPpPeKTUpPOBaTb TOMbKO
75 % cawra.

Takune rpadukun, Kkak npeacTaBrneHHble Ha pUCyHke 14, MOryT ObITb MOCTPOEHbI C UCMONIb30BAHNEM
KoappuumeHTa aHTH pbiCKkaHbA. B HEKOTOPbLIX cny4Yasx 310 GbiBaeT HE06X0AUMO.

AnNbTEepHATUBHLIM  KO3(MUUMEHTOM, NOAABANAIOWMM pbiCKaHbe, aBnsetca r/(r + 1), roe r—
KONMUYECTBO TOYEK MeXAy BeAyLleln U HEKOHTPONMPYEMON ToUYKamu. Mcnonb3yst aTOT K0achULUMEHT, pasmep

KOPPEKTUPOBKN XapakTEepPUCTUKW npouecca ¢ onpeaensioT no cneayloLllen q)opmyne:q;:%, rae Cr—

pa3sHOCTb 3HAYEHUN KYMYNSATUBHOW CYyMMbl B BEAYLIEN U HEKOHTPONUPYEeMOn Toukamu. cnonb3oBaHue ¢BO
MHOMMUX Cry4asx No3BONAET NPeAOTBPATUTL PbICKAHLE.

9.3.2 CtaHpapTHble cxeMbl. OrpaHuyeHuns

OCHOBHbIE CUSUM-CXEMbI, YyCTaHOBMNEHHbIE B 9.3.1, o6ecneunBaloT xopowee Ha4vano paborbl U BO
MHOMUX Cry4asix He TpebyloT AanbHEMLLMX U3MEHEHUN. [NA HEKOTOPLIX NPUMOXKEHUNW MOXHO 3aMETUTb, NO
MCTeYeHMe HEKOTOPOro BPEMEHU, YTO OCHOBHAsi BbIOpaHHAA cxema AO0ShkHa ObiTb ynydlieHa noTomy, 4to
ARL ans obHapyXeHusi caBura 3Ha4uMoro pasmepa CfMLLKOM BeSika UNM NOTOMY, YTO YacToTa «fOXHbIX
CUIHanoB» CIULLIKOM BbICOKA.

9.3.3 CneumanbHblé CUSUM-CXEMBbI

MpuMeyaHue—Pa3paboTka KOHKPETHOW cusum-cxembl TpebyeT GonbWNX 3HAHUA U UCXOAHLIX AaHHbLIX, YeM
OCHOBHbIE CXEMbI, yCTaHOBIEHHbIE B 9.3.1. B aTOM cnyqae Heobxoguma KOHCYNbTaUWsa co cneyuanncTom.

a) OnpepeneHue(3HaYMMOro) pa3Mepa OTKNOHEHUS OT LENEeBOro 3HaYeHUs, KOTOpoe AOMKHO ObiTb
o6HapyxeHo (0 ).

b) OnpeaeneHue OLEHKM CTaHAAPTHOW OWMOKM Ge (MNKU CTAHAAPTHOTO OTKIIOHEeHUsl, ecnu 0bbem
noArpynnbl paBeH eiMHULE), KaKk YCTaHOBIEHO BbiLLE.

¢) OnpeaeneHue ucxopHou ARL, ecnu casur umeeT BenNUYUHy, ykasanHyio B 9.3.1, atan 3, Ls.
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d) Onpepenexnne ucxogHoit ARL, ecnv CABUM paBeH Hyfto, T.e. YacToTa «/1I0XKHbIX CUTHAI0B» paBHa

10-

e) BbluucneHue ctaHgapTHoro casural, = 6/ae.

f) HaHeceHue paHHbIX Ha kapTy, npeAacTaBneHHyl Ha pucyHke 15 u onpegenedve h no
pacyeTHOMY 3HaYeHuo A ¢ y4eToM 3HauveHui /5 un LO.

g) 3HauyeHue ansa /'Takke MOXeT ObiTb onpegeneHo no rpaguky, COOTBETCTBYIOLEMY pacyeTHOMY
3HayeHuo A

h) Vi3ameHeHne cusum-macky B COOTBETCTBUM C HOBbIMW 3HayeHuamMu h u /B cOOTBETCTBUM C
N3/T0EHHbIM.

PucyHok 15 -KapTa ansa onpefeneHusi napameTpoB Macku (418 HOpPMasibHOTO pacnpeneneHus)

9.4 Cusum-cxeMbl 4151 KOHTPOIA N3MEHUYNBOCTH

9.4.1 O6ume nonoxeHus

Kpome KOHTPONS MOJIOXEHUSA npoLecca BaXHO KOHTPO/MpPOBaTb €ro WM3MeH4YMBOCTb, KOTopas B
60/bLUNHCTBE C/lyYaeB OyAeT KPaTKOCPOUHOIA.

[Byma Havbonee noaxofsAWMMN MepaMu WU3MEHUYMBOCTU SBASAKOTCA pa3Max W cTaHfapTHoe
OTK/IOHEHME B npegenax noAarpynnbl. Bbl6op 3aBWCWMT OT NErKOCTU BbIYUCAEHWA W YPOBHA MOHMMAaHUA
NepcoHasIoM BbIMOMIHAEMbIX BbluMCeHWA. YacTo npu paboTe ¢ KOHTPO/bHBIMKM KapTaMu Ans obecneyveHust
NPOCTOTbl BblYUCAEHU BbIGMpaloT KapTbl pasmaxa, a 06bem MnoArpynnbl YacTo BbIGUPAT PaBHbIM MSATU.
OhheKTUBHOCTb NCNOMNBb30BAHUA pa3maxa U CTaHAAPTHOIO OTK/IOHEHUS MPakTUYeCcKn He passimyuma.

Ecnm o6bem noAarpynnbl paBeH efuHWLE, WCMOoNb3yeMOW Mepoil W3MEHUMBOCTU [OJ/DKEH OblTb
pasmax, BblMUCNSAEMbI KaK pasHOCTb NocnefoBaTe/lbHbIX PesyibTaToB.

9.4.2 Cusuni-cxeMbl gna pasMaxos

[na ycTaHOBNEHUSA NoAXoAsilieli CXeMbl KOHTPONS M3MEHYMBOCTM MNpoLecca Ha OCHOBE pa3maxa B
npefenax noArpynnbl HEOGXOAUMO BbIMOMHWUTL CReaykolmne AelicTBus. HekoTopble K3 3TanoB AencTBuUiA
6yAyT 3aBepLUeHbl, eC/IN BbINOJIHEHA CUSUM-CXeMa KOHTPONS CpefHero.

Otan 1.0npegenexHve ob6bekTa 415 NOCTPOEHUST cusum-kapThbl

(cm. 9.3.1 ,atan 1).

3tan 2,0npegeneHveobbema nogrpynmbl

(cm. 9.3.1 ,3Tan 2).

JT1an 3.BbIbop cusum-cxembl 4N pasmaxa

B Tabnuvue 13 ycTaHOB/EHblI CTaH4apPTHbIE CXEMbl, KOTOpble 06ecneynBalT BbINOSIHEHUE TUMUYHBIX
TpeboBaHulii K cusum-kapTe pasmaxa. B cootBeTcTBuM c 9.3.1 B Tabnuue npuBefeHbl ABE OCHOBHble
cxeMbl:C31, KOTOpoW COOTBETCTBYIOT 60JbluMe 3HayeHMss ARL Ha 0Xngaemom YpOBHE W3MEHYMBOCTM, U
CS2, KOTOpOil COOTBETCTBYIOT MeHblMe 3HavyeHus ARL. Cxema CS2 o6HapyxuBaeT CABUM YPOBHS
npouecca 6bicTpee, 4Yem cooTBeTcTBywLlaa cxema CS1, HO 3a cyeT 6OMbLIEro KONMYECTBA «JI0XHbIX
CUrHanoB». B Tabnuue 14 nprBefeHbl pas/inuynsa 3TUX CTaHLapPTHbLIX CXEM.
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O6vem nogrpynnel Cxema CS1 Cxema CS2
h f h f
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

Mpumevanue 1- Cxeme CS1 cooTBETCTBYET CPEeAHAA ANWHa cepuu L, B AnanasoHe oT 600 go 1000, ecnu

npouecc paboTaeT Ha OXUGaeMOM YPOBHE N3MEHYMBOCTH.
MpumevyaHune 2- Cxeme CS2 cooTBETCTBYET cpefHss ANWHa cepun L, auanasoHe oT 150 fo 210, ecnu

npouecc pa60TaeT Ha OXugaemMom ypoBHE N3MEHYUNBOCTHU.

BbiGupatoT ogHy us cxem CS1 unu CS2. MNpu 9TOM MCNOMb3YIOT Te Xe KpuTepun BbiGopa, KoTopble
ObINM MCMONb30BaHLI NPKU BLIOOPE CXeMbl ANA cpeaHero noarpynnel. Ecnn Tpebyetcs cxema ¢ 6onbLunm
3HavyeHnem ARL, npu OTCYTCTBMM M3MEHEHWW npouecca BblOupalT cxemy CS1. B npoTUBHOM cnyyae

BblbupawT cxemy CS2.

HesaBucumo oT BbIOpaHHON CxeMbl ANA onpedeneHus akTu4eckoro pasmepa U opMbl Macku,
3Ha4YeHUA 4N 9TMX NapamMeTpPOB AOMKHbI ObITb YMHOXEHbI HA OLEHKY M3MEHUYMBOCTU R .(CM. aTan 8).
3t1an 4.CO0p AaHHbIX UCNbITATENBHOrO Nepuoga

30eCb NPUMEHSIIOT TaKKE MHCTPYKLMK ANs OLEHKU NOMOXEHUA NpoLecca

3tan 5.0ueHKa Rno AaHHbIM UCMLITATENBLHOrO Nepnoaa
BbluMcnaloTR, UCNOSb3ya OAUH U3 METOAO0B, ONUCAHHLIX B 9.3.1, atan 5.

Tabnuuya 14— CpaBHeHne ARL cTaHAapTHbLIX CUSUM-CXEM pa3Maxa Ans noarpynnbi

O6bem nogrpynnbi ggﬁ:::cﬁr:::ﬁzgg Cxema CS1 Cxema CS2
R 779,0 170,0
2 2R 7,2 5,5
4R 2,3 2.1
R 893,0 196,0
3 2R 4.5 3,6
4R 1,6 15
R 918,0 157,0
4 2R 3,3 2,7
4R 1,3 1,2
R 771,0 179,0
5 2R 2,7 23
4R 1,2 1,1
R 942.0 204,0
6 2R 2,4 2,0
4R 1.1 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 1,5
4R 1,0 1,0
MpumevaHune- laHHble sHaueHus aensaotea ARL. HeoBxogumo 3HaTh, YTo dhakTuieckas AnvHa cepumn ans
0GHapyXeHUs U3MeHeHa MoXeT GbiTb Gonblue Unu MeHblle ARL. Mpy HeoBXxoAMMOCTU crelyeT NPOBEPUTL
pacnpejenerdne Ana onpeieneHHblX CBUroB OT LIENeBOro 3HayeHus, YTobbl 3HaTb CPeHUIA pasmax ANUH Cepuil.

33



FOCTP UCO 78704 — 2013

3Jtan 6.0npeaeneHue LeNeBoro 3Hadenus, T

a) HaHHoe 3Ha4veHue

Mpn cTraTMCTU4EeCKOM KOHTPONE kayecTBa NpoAyKuMM WnM mpouecca, Haubonee pacnpocTpaHeH
METOJ YCTAHOBKWU LIEMEBOro 3Ha4yeHUs pasmaxa, onucaHHbii B b) Hwxe. OgHAKO B HEKOTOPbLIX Cry4vasx
nNpeanoYTUTENbHO YCTAHOBUTL LIENeBoe 3HaYeHWe Ha HEKOTOPOM npeAanonaraeMomM ypoBHe. Ecnu 970 Tak,
Lenesoe 3HayYeHme pasmaxa paBHO 3a4aHHOMY 3HaYEHMIO pasmaxa.

Ecnu n3ameH4nBoCcTb onucaHa ¢ NOMOLLbIO CTaH4APTHOTO OTKMOHEHUS, LeneBoe 3Ha4YeHue pasmaxa
MOXET ObITb BbluMcneHo no dopmyneT = dhc.3HaYeHuedzonpeaensor no tabnuue 11.0Ho 3aBUCHUT OT
obbema noarpynnel.

b) ®PyHkuMoHanNLHO 0GOCHOBAHHOE 3HAYEHUE

Mo AaHHbIM, NOMYYEHHbIM 33 WCMbLITATENbHLIA NepuoA, YCTaHAaBMNMBAKOT LENEBOE 3HAYEHME
pasmMaxa, paBHoeR.

3rtan 7.YcraHoBneHue cusum-6ymaru

YcraHasnueawT cusum-tabnuuy (Mnu go6aBnsioT AaHHble K CyLecTBYOWeh cusum-Tabnuue) u
paspabaTbiBalOT cusum-Oymary, kak ycraHoBneHo B 9.3.1, atan 7. Cusum-Gymara gnsi pasmaxa MOXeT
UMeTb MacwTab, OTNMYHEIR OT MacluTaba Bymaru ans KOHTpons cpeaHero. Moaxoaswmii macuTab MoXeT

BbITb BbluMCHEH no dopmyne @R . 3Havenune a npueneHo B Tabnuue 15.

Ta6nuua 15-KoadpduuneHt macwraba ana cusum-6ymaru pasmaxa

O6beM nogrpynnbl a

1,50
1,00
0,85
0,75
0,65
0,55
0 0,50

OO WN

RN

OT1an 8. YcTaHOBMNEHWe cusum-macku

Mcnonb3ya 3HaueHus h u f, BbIOpaHHbIX Ha aTane 3, BbIYUCASIOT:

a) H=hR;

b) F=1R.

PaspabatbiBalor Macky, UCNOnb3ya pacyeTHble 3HauyeHuss H u FB cooTBeTCTBUMM C Mmaclurabom
cusum-6ymarm.

3tan 9.BbluMcneHnekymynaTuBHON CyMmMbl ANsi AAHHbIX UCMLITATENbLHOIO Nepuoaa

Mcnonb3ya Lienesoe 3HadYeHue, onpeaeneHHoe Ha artane 6 u tabnuuy, aHanoruynyio Tabnuue 12,
BbIYMCAIOT 3HAYEHUE KYMYNSATUBHOW CYMMbI ANsi pasmaxa no JaHHbIM UCTLITaTENLHOrO Nepuoaa.

3tan 10.MocTpoeHune cusum-rpaduka AnsA 4aHHbIX UCTILITATENBHOIO Nepuoaa

padhmueckn n3obpaxaloT KyMynATMBHYIO CyMMY AN pa3Maxa Ha cusum-Oymare, kak OnuMcaHo B
9.3.1, stanax 7 n 10.

3tan 11.AHanu3 cusum-rpaduka AnA 4aHHbIX UCTILITATENBHOIO Nepuoaa

AHanu3 cusum-rpaduka BbINOAHAIOT, kak ycTaHoBneHo B 9.3.1, atan 11.

3ran 12.aeHTudmkaumna u ycrpaHeHue crneuumanbHbIX NPUYUH U3MEHYUBOCTU

a) O6Lme nonoxeHus

BaxHO uccneposatb BCe TOYKM, PACNONOXEHHbIE 38 KOHTPONbHLIMU rPaHULAMK Ha cusum-rpacuke
1 AEHTUDULMPOBATL COOTBETCTBYIOLLYIO NPUYMHY CrieyuanbHOW U3MEHYNBOCTM.

Ecnm Heo6xoauMo nepecMoTpeTb 3HauyeHUsi LieneBOro pasmaxa, B COOTBETCTBUM C OAHUM U3
cneayloLwwmx noAnyHKTOB, TO HEOOX0AUMO NEPECMOTPETb MacKy M BO3MOXHO cusum-Gymary ansi KOHTpons
cpeaHero.

b) NaeHTudunumposaHHas n yCTpaHeHHasa cneyuanbHas NpU4MHa U3MEHYUBOCTU

Kak Tonbko cneumanbHas Npu4MHa MaeHTMULUUpPOBaHa 1 BbINOMHEHbI 4ENCTBUA NO €€ YCTPAHEHMIO,
B Oyayuiem 3Ha4yeHuWe LEeneBOro pasmaxa MOXeT ObiTb M3MeHeHo (no HeobxoaumocTu). Mpu Hanuuuu
TOSLKO OJHOW TOYKM BHE 30HbI YNPaBnsieMoCTu, Kotopasi 00paboTaHa B COOTBETCTBUM C NEPEYMCTIEHUEM a),
paHee TMPUCBOEHHOE LEeneBoe 3HAa4YeHWe MOXeT ObiTb MEepecMOTPEHO C UCNOMb30BAaHUEM [AAHHbLIX
UCNbITATENLHOrO NEpPUoAa, 3a MUCKIIOYEHMEM [aHHbIX, COAEPKALMX TOYKY BHE 30HbLl YNpPaBISIEMOCTU
noarpynnel. lepecMaTpuBaloT BblUMCNIEHUS AN MacwTabupoBaHus cusum-GymarMm Macku U MOBTOPHO
MacLuTadupyiot 6ymary u Macky npu HeobxoaMMOCTH.
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Ecnu aaHHbIe ucnbITaTeNbHOro Nepuoaa CoAepKaT HECKOMbKO TOYEK, 3TO YKA3biBaeT Ha Hanuuue
npobnem ¢ npoueccom. PekomeHayeTcs npoaHanu3npoBaThk U OTPEryNUPOBaTL NPOLECC U 3aTEM NPOBECTU
HOBbII UCMILITATENBHBIN NEPUOA C perucTpaumein HOBbIX AaHHbIX.

¢) NaeHTudunumpoBaHHas, HO He YCTpaAHEHHasA cneuuanbHas npuiMHa

CywecTByIlOT cnyyau, Koraa crneuuanbHas npuuMHa He MOXeT ObiTb yCTpaHeHa BcCneacTBue
3KOHOMUYECKNX UNN TEXHUYECKUX TPYAHOCTEN.

B aToM cnyvae cusum-napameTpbl ONpeaensiioT Ha OCHOBE BCEX AaHHbIX UCNLITATENLHOMO Nepuoaa
M UCNOMBL3YIOT ANA NPOAOMKAIOIErocsi KOHTponsA. [pyrumu crnoBamu, Takue cneumanbHble NPUYUHDI
paccMaTpuBaloT, Kak 4acTb U3AMEHUMBOCTM Cry4alnHOro npoLecca.

d) He BbisiBneHHas cneyuansHas npuynHa

Ecnu cneunanbHas npuuuHa OCTAETCA HE BLISIBMEHHOMW, AOIDKHbI ObiTb BbLINONHEHbI AENCTBUS B
COOTBETCTBUM C NEPEYUCNEHNEM C).

3710 KpaiHe HexemnartenbHas CUTyauusi, NOCKOMbKY OHA He CnocoOCTBYET yNnyyleHUo npouecca.
Heo6xoauMo caenatb BCE BO3MOXHOE ANSi UCCNEA0BaHUS CrieLmanbHbIX NPUHKH.

3tan 13.MNpoaomkeHne NOCTPOEHUS KapTbl

a) O6wue nonoXxxeHusi

BbinonHeHne AenCTBUI MO NOCTPOEHUIO KapThl B COOTBETCTBUM € 9.3.1, aTan 13.

b) OencTeuA ¢ npoueccom

Kak npu koHTpome cpeaHero, ecnu NOSBNSETCA CUrHan O noTepe ynpaBnsAeMOCTU, TO pa3mep
M3MEHEHUS MOXHO OLIEHUTb MO rpajueHTy cusum-rpacuka. B aTom cnydae, uHtepnpeTaums cBOAUTCA K
ONpeAEneHunIo, HaCKONbKO M3MEHMIACh U3MEHYUBOCTL, NPEACTABIIEHHANA B BUAE R.

Ecnm cusum-rpadpuk, OTHOCAWMWCA K ODOPYAOBAHMIO UMM MAalUMHE, yKa3blBaeT Ha yBenu4veHue
pa3Maxa, HeobxoAuMO NPOBECTU TEXHUYECKoe 0DCNy>XMBaAHUE AN BOCCTaHOBNEHUA obopyaoBaHua. Ecnu
9TW MEPONPUATUS YCMELUHbl, MPEANPUHATbIE AeHCTBUA AOJDKHbI ObiThb 3anNMCaHbl, 3HAYEHUE KyMYNATUBHOM
CyMMbl OBHYMEHO, a NPOLIECC MOXET NPOAOIKATb (PyHKLMOHMpPOBATL. ECnNu npouecc Bo3BpaTuncs K ceoemy
npeabliayLwemy ypoBHIO U3MEHUMBOCTU, CUSUM-KaPTA MOXKET NPUMEHATLCA ANs KOHTPONS.

Ecnn cusum-rpacdmk nokaselBaeT yMEHbLUEHME pa3maxa, TO 3TO O0ObIMHO paccMaTpuBaloT Kak
nosauTuBHoe cobbiTe. CneuynanbHas npuunHa U HeobxoAuMblE  AEWCTBUA  JOIDKHbI  ObITb
naentuduumpoBaHsl. Macku cpegHero n pasmaxa (M BO3MOXHO Gymara) AomkHbl ObiTb CKOPPEKTUPOBAHDI
ANA OTPaXEeHWs HOBOW cuTyauuun. LleneBoe 3HayeHue JOMKHO Takke ObiTb 3aMEHEHO Ha HOBOE MeHbLuee
3HayeHue. Ons npoaoMKEeHWs COCTaBneHus rpaduka HeobXoauMo OOHYNWUTb KYMYNSITUBHYIO CyMMY
pasmaxa.

OBHyneHne KyMynsaTUMBHOW CyMMbl A4Sl CpeHero HeoGXoAuMO, MOCKONbKY aHanus, caenaHHbIn ¢
MCMONb30BaHMEM MNEPECMOTPEHHON Macku AN CpedHero, nokasan, 4to pa3max JAeWCTBUTENbHO cTan
MeHbLUE. HOBbIE HEKOHTPOMNUPYEMbIE TOUKM TENEPb MOXHO HabnoAaTe Ha rpadpuke cpegHero.

¢) OueHKa M3MEHYUBOCTU. AHTU PbICKaHbE

Kak B criyyae KymynsiTUBHOW CYMMbl, MPU KOHTPOJIE TONIOXEHMUs, €Cnu HeobXoAumbl Mepbl Mo
CHWXEHMIO PbICKaHbA, PEKOMEHAYETCA UCMOMb30BaTh PEryNMPOBKN Ha BENUYUHY 75 % LeneBoro pasmaxa.

9.4.3 Cusum-cxembl CTaHAAPTHbLIX OTKIIOHEHWI Noarpynnbl

Mpoueaypa pa3paboTkM CusumM-CXeMbl KOHTPONS CTaHAAPTHLIX OTKMOHEHWI O4YeHb NOXOXa Ha
aHanornyHyo npoueaypy KOHTPOnsA pasmaxa noarpynnel. MoaToMy HUXE NPUBEAEHBI MONOXKEHUS, OTIIUYHLIE
OT YCTaHOBJEHHbIX B 9.4.2.

PaccMOTpeHHbIe HUXKE CXeMbl KOHTPOSS CTaHAAPTHbIX OTKIIOHEHWI MOATPYNMbl NPeAnonaraiT, YTo
B KaXZOM moarpynne caenaHo He MeHee ABYX HabmogeHuin. Ecnu cobpaHHble AaHHble coaepxar no
OZIHOMY HaBMIOgEHWIO, B NOATPYNNe crieayeT UCMONb30BaTb METOA NOCrieoBaTeNbHbIX Pa3mMaxos.

3tan 3.Bbibop cusum Cxembl CTaHAAPTHOTO OTKIOHEHUS

B Tabnuue 16 ycTaHOBNEHbI CTAHAAPTHbIE CXEMbl, COOTBETCTBYIOLUME TUMOBLIM TpPeOGOBaHMSAM
KOHTPONSA CTaHAAPTHOrO OTKNOHeHuA. B Ttabnuue npuBeaeHbl ABE OCHOBHbIX CxeMbl: CS1¢ 6onbLumMm
3HayeHnem ARL Ha oxuaaemom ypoBHE U3MEHYMBOCTM U CS2c MeHblmMm 3HauyeHnem ARL. Cxema CS2
[acT HeKOTOpOe KOJIMYECTBO FOXHbIX CUTHaNoOB W OOHapyXMBaeT 3HAa4YMMOE M3MEHeHWe CTaH4apTHOro
OTKIMOHEHUs1 ObICTpee, 4yem cooTeBeTcTBylOLass cxema CS1. B Tabnuue 17 nokasaHa pasHuua 3TUx
CTaHAAPTHBIX CXEM.
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Tabnuua 16 — CtaHgapTHbIE CUSUM-CXEMbI AN CTAHAAPTHBLIX OTKNOHEHUIA NOATPYNMbI

O6wvem nogrpynnsl Cxema CS1 Cxema CS2
h f h f
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
MpumevaHne 1- Cxeme CS1 cooTBeTCTBYET cpefHAsa ANuHa cepun Ly B uHTepeane ot 700 go 1000, ecnu
npouecc paboTaeT Ha OXUJaeMoM YPOBHE U3MEHYUBOCTU.
MpumevaHne 2- Cxeme CS2 cooTBETCTBYET cpefHAS ANUHa cepumn Lo B uHTepBane ot 150 pgo 200, ecnu
npouecc paboTaeT Ha OXKWAaeMOM YPOBHE U3MEHYMBOCTM.

BeiGupatot ogHy us cxem CS1 unm CS2. MNpu 3TOM AO0MKHbI ObITb UCMONbL30OBaHbLI TE XK€ CaMbie
Kputepuu BbIOGOpa, KOTOpbie ObINM UCMONbL30BaHbl NpU BLIOOPE CXEMbl ANA cpefHero noarpynnel. Ecnu
TpebyeTcs cxema ¢ Gonbwmum 3HadeHuem ARL, mpu OTCYTCTBUM U3MEHEHMI npouecca BblIBUpaloT cxemy
CS1,B NpOoTMBHOM crniydae BblbupatoT cxeMmy CS2.

HezaBucumo oT BbIOPAHHON CXEMbl, 3HAYEHMS Mackn pakTU4eckoro pasmepa u opMbl AOMKHbI
ObITb YMHOXEHbI HA OLEHKYG ), YTOObI ONpeaAennuTb HOBbIE MACKKU. DTO ONUCAHO HUXe (CM. aTan 5).

3Jtan 5.0npeaenexdune OLEeHKN OyMno AaHHbIM UCMLITATENbLHOro nepuoaa

a) [nsa kaxaov noArpynnbl BbIMMCHSIOT BbIGOPOYHOE CTAHAAPTHOE OTKNOHEHMWE (S) noaArpynnbl.

b) Bbluncnailot cpeaHee ctaHgapTHoOe OTKNOHEHue (5) noarpynnbl.

Onpeaensior OUEHKy CTAHAapTHOrO OTKMNOHEHMs NOArpynnbl G, = §/c,, TA€ C4ONPEAensiorT no
Tabnuue 18.
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Tabnuua 17— CpaBHeHne ARL cTaHOapTHbIX CUSUM-CXEM CTaHAAPTHbIX OTKMOHEHMWI noarpynnbl

O6beM noarpynnel YpoBeHb UBMEHYMBOCTHU Cxema CS1 Cxema CS2
dakTn4eckoro npouecca
0o 920,0 185,0
2 200 7,4 5,6
400 2,3 2.1
0o 920,0 155,0
3 200 44 3,7
400 1,6 1,5
0o 840,0 180,0
4 200 3,2 2,6
400 1,3 1,2
0o 820,0 155,0
5 200 2,6 2,2
400 1,1 1,1
0o 850,0 190,0
6 200 22 1,9
400 <11 <11
0o 720,0 180,0
8 200 1,7 1,6
400 1,0 1,0
0o 930,0 200,0
10 200 1,5 1,4
400 1,0 1,0
0o 840,0 170,0
12 200 1,3 1,2
400 1,0 1,0
0o 860,0 170,0
15 200 1,2 1.1
400 1,0 1,0
MpumevaHne- JaHHble 3HaveHUs ssnatotes ARL. Heobxogumo yuuTbiBaTb, YTO pakTUYecKan AnuHa cepun ans
0GHapyXeHUs1 (haKTUYECKOro U3MeHeHUa MoxeT BbiTe Gonblue unm MeHbwe ARL. Mpu HeobxoaumocTu, cneayer
NpoBepuUTL BUA pacnpefeneHns AMUHbl Cepun ANA COBWIOB OT LIENEBOro 3HadeHus, YTobbl 3HaTb cpefHUN pasmax
JINHLI CEPUNA.

Tabnuua 18— KoadhpuumeHT c4 AnA onpeaeneHns OUeHKn CTaHAAPTHOrO OTKNOHEHUsI NOATPYNNbI

O6bem nogrpynnsln? Ca
2 0,7979
3 0,8862
4 0,9213
5 0,9400
6 0,9515
7 0,9594
8 0,9650
9 0,9693
10 0,9727
12 0,9776
15 0,9823
20 0,9869
2 BHa4YyeHusa ¢4 cyectByroT Ang n > 20. Cm. WCO 7870-2 unu Apyrue UCTOYHUKW.

Otan 6.0npegeneHne LUenesoro sHadyenus T

a) 3agaHHoe 3Ha4veHue

Mpu CTaTUCTUYECKOM KOHTPOSE Ka4ecTBa NPOAYKLMU UM NMPOLIECCOB Hanbonee pacnpocTpaHeHHbIN
METOA YCTaHOBKM LIEMEBOr0 3HAYEHUs1 CTaHAAPTHOrO OTKMOHEHUS MOArpynnsl onucaH B b) Hwke. OaHakKo,
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MOryT 6biTb Cry4an YCTAHOBKW LIENEBOrO 3HAYEHWS] HA OCHOBE 3aaHHOTO 3HauyeHus o, B aTom cnyuae
ueneBoe CTaHAAPTHOE OTKIIOHEHME MOATPYMMbI BLIMUCAAOT Mo dpopmyne T = Ca0,. 3HaueHue csonpeaensior

no tabnuue 18.

b) 3HauyeHue, BbIGpaHHOE Ha OCHOBe HaGnAEHUN

Ha ocHoBe AaHHbIX UCMLITATENLHONO Nepuoaa YCTaHaBMUBAIOT LIENEBOE 3HA4YeHWe CTaHAApPTHOro
OTKIOHEHUS NOArpyNMbI S.

3tan 7.YcraHoBneHue cusum-6ymaru

YcraHaBnuBalT  cusum-tabnuuy  (MAM - QONOSNHSIOT  CYLUECTBYIOLLYI0 — cusum-tabnuuy) u
paspabarbiBaloT cusum-6ymary. Cusum-6ymara Ana CTaHAAPTHOTO OTKMOHEHUs1 NOArPYNNbI MOXET UMETb
apyroin macwrab, yem Gymara ans KoHTpons cpeaHero. Macwrab® moxeT Obimb BblGpaH, UCMONb3ys
OKpyrneHue BBEPX UIW BHM3 A0 BGnvxaiiluero yaoGHOro sHaveHusl.

WHTepBan wkanel cusum-kapTbl ANS CTAHJAPTHOTO OTKIIOHEHMSI NOATPYNNbI COCTaBAAET ad,.

3HaveHue a onpeaenaloT no Tabnuue 19.

Ta6nuua 19-KoadduumeHntsl macutaba cusum-bymary Ans craHgapTHOTO OTKIIOHEHUS NOATPYNbI

O6beM nogrpynnbi 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

3T1an 8. YcTraHoBneHue cusum-macku
Mcnonb3ysa 3HayeHus h u f, ycTaHOBREHHbIE Ha 3Tane 3, BbIYUCNAIOT:

a) H=h-6,;
b) H=f-5,

PaspabatbiBaloT Macky, MCMonb3ys pacyeTHble 3HavyeHna H v F n macwra® Macku, paBHbIl
macwiTady cusum-oymaru.

9.5 Oco6ble cutyauumn

9.5.1 bonbwasa U3MEeHYUBOCTb Mexay noarpynnaMm

B HeKkoTOopbIX Crydasix BaXHO 4aCTb M3MEHUYUBOCTU CPEAHUX MEXAY noArpynnaMu paccmatpuBaTb
Kak crnyyanHylo M3MeH4uBOCTb. MpumMepom saBnAlTCA Hebonblwme konebaHus cpegHero, BbiABMEHHbIE
CUSUM-KapTON, YCTPaHeHWe KOTOPbIX He nnaHupyetca. OnsA npefoTBpalleHus cuTyauui, Korga cusum-
KapTa HenpepbIBHO MOKa3blBa€T HEKOHTPONMMPYEMOE COCTOSIHME, 3TW Hebonblune koneGanus AomkHbl ObiTb
BKITIOYEHbI B OLIEHKY U3MEHUYUBOCTMU.

BbiuuMcnAaloT cpeaHee CTaHAapTHOE OTKIIOHEHWE MeXay noarpynnamu (CtaHaaptHas owubka
cpefHero) sz. JAnsA aToro moryT ObiTb MCMONb30BaHbI AAHHLIE UCMLITATENBHOTO NEpuoga UM HEKOTOPOro
Apyroro nepuoaa, KOTOpbI SIBNSIETCH PEenpe3eHTaTUBHbLIM ANs U3MEHYUBOCTU. MICNONb3YIOT 3HaYeHues; B
KayecTBe LiKanbl cusum-6ymaru U macku, BMECTO O, ANl cpeaHux. B npunoxenun A npusesieH MeToa,

No3BonNALLMIA MASHTUPULUUPOBATL NPUTOAHOCTL TAKOrO NOAX0AA.
3ra npoueaypa AoshkHA NPUBOAUTL K COKPALLEHUIO HEKOHTPONUPYEMBIX TOMEK Ha cusum-rpaduke.
9.5.2 «OauHOYHbIEe» AAHHbIE
Ana HekoTopbiX OOLEKTOB KOHTPOMNSA AaHHble HAOMIAeHW NO CBOEH NpUPOAE NOSIBMSIIOTCS MO
OZIHOMY, U MOHATME NOArPYNMbl AN TaKUX AaHHbIX HE UMEET CcMbicna. Npumepamm ABNAIOTCA €XeMECAYHbIN
obbem npojgax, TemnepaTtypa pe3epByapa C XUMMKaTaMmu, WCNOMb3YyeMbIMM B MNPOWU3BOACTBEHHOM
npouecce, Koraa AaHHble NOBTOPHLIX U3MEPEHUI TEMNEPaTypbl caenaHbl NPUBNU3UTENBHO B OIHO U TO XE
BPEMSI U HE MOIMyT MOKa3blBaTb HanuMuue U3MEHYUBOCTU MeXay usMepeHusiMu. B atom cnydae
M3MEHYUBOCTb B Npeaenax NoArpynmnbl PaBHa HyMO U TakMMm 06pa3omM Macka He MOXET ObITb MOCTPOEHA.
IpyruM npumepoMm asnsieTca onpeaeneHne cyeta npu urpe B ronbd. JlyHkam cooTBeTCTBYET
pasnuyHoe cpeaHee KONW4eCTBO yJapoB M WUIPOK B ronbd onpeaenser pesynbTaT MO CPaBHEHWIO CO
CpeAHMM KONMMYEeCTBOM yAapoB Ans KaXaon nyHkn. COBOKYNHas Cymma pasHOCTEW npeacrasnsaer coboi
KYMYTSTUBHYIO CYMMY.
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OGbembl NOATPYNN paBHbIE €AMHULE, MOABMSAIOTCA B CRy4asx, koraa oToop u/vnu aHanus BelGoOpok
OYeHb A0POTHK.

B cooTBeTcTBUM C NPUHATBIM MOAXOAOM HE0BXO0AMMO YCTaHOBUTbL OObLEM MOArpYNMbl pPaBHbINA
eauHuUue U1 3ateM [JencTBoBaTb B COOTBETCTBMM C  dTanamu, YCTaHOBNEHHbIMM B 9.3 Aana
n = 1. Takum 00pasoM, KOHTPOIb NOMOXeHUs (CpegHero ypoBHS) NPOBOAAT MO OTAENbHbIM pe3ynbTartam
HabmnaeHnin, a KOHTPONb W3MEHYMBOCTU MO pasMaxy Mexay nocneaoBaTenbHbiMKU pesyrbTaTtamu
HabnoaeHuin.

LleneBoe 3HauyeHue cpeaHero AOMKHO ObITbT = %, NPUYEM BbIOOPOYHOE CpedHee AOMKHO ObITb
onpeaeneHo no AaHHbIM UCMbITATENbLHOrO Nepuoaa, UMM B KayeCTBE LIENEBOr0 3HAYEHMS LOMKHO ObITh
BbIOpaHO 3aJaHHOE 3HadyeHue. LleneBoe 3HayeHWe pasmaxa AOKHO ObiTb unM R, onpefeneHHoe no
nocrneaoBaTenNbHbIM PasHOCTAM 3@ WCMbITaTENbHbI nepuwoa, wnu T = 1,1280, ecnu cTaHaapTHOE
OTKIMOHEHUE SBIAETCA 3aAaHHbIM 3HavyeHueMm. XoTA oObeM NOoArpynnbl paBeH eauHuue, 3PPEKTUBHbIN
00LEM NOATpyNMbl PABEH BYM.

9.5.3 3aBUCUMMOCTb HaOnOOeHUN B CEpUN

OfHUM M3 OCHOBHbIX NPEANONOXeHWN, UCNONb3YEMbIX MPU MOCTPOEHWM CUSUM-KapTbl, Kak U Ans
noBON KOHTPONBHOW KapThl, ABNAETCA NPEANONOXeHNe 0 HE3aBMCUMOCTU TOYEK Ha rpaduke. B HeKoTopbIxX
cnyyasix He3aBMCMMOCTb OTCYTCTBYET, NPUMEPOM SBASAIOTCA NPOUECChbl ¢ 0OpaTHOM CBA3bIO, TaKOW Kak
nepegaya uHdopmMauuMm OT TepMocTaTa K HarpeBaloLLEMyCa YCTPOWUCTBY, UMM MPOLECCHl C BbIPAXKEHHOM
CE30HHOCTbIO, TAKOW Kak B AaHHLIX 00 06beme npogax.

Bnusinue cusum-rpacuka mMoxet ObiTb CyLeCTBEHHLIMU B HEKOTOPLIX Cry4Yasix MOXET NPUBOAUTb K
NOXHbIM CUTHaNam U HEBEPHbIM OLIEHKaM 3HAYUMbIX U3MEHEHUN.

CyLUeCTBYIOT CTaTUCTUYECKME KPUTEPUMU, NO3BONAIOWIME BLIABUTL HanuU4ue MONOXUTENbHOW WU
OTPULATENbHOW 3aBUCUMOCTM AaHHbIX. [IpAMON MEeToa OUEHMBAET KOPPEensauuio MeXay WCXOAHbIMM
[JaHHbIMW B UX NOCMEL0BATENLHOCTHU MOSIBNEHUSA, T.€. NEPBOr0 Pe3ynbTaTta B UCXOAHBIX AaHHbIX CO BTOPbIM,
BTOPOro ¢ TpeTbum, 1 T.4. Ecnu oueHka koachduumeHTa koppensauum HaMHOro GonbLue Hyns, 3TO yka3biBaeT
Ha HemnocpeaCTBEHHYIO CBA3b Mexay HabniogeHuamu. Ecnu koaUUUEHT kOppenaLuuM HaAMHOIO MEHbLLE
Hynsi, TO UMEEeTCs oTpuuaTenbHasi 3aBUCMMOCTb, KOTOpas NpeanonaraeT, YTo Npu yBenuueHun pesynbrara
N0 CPaBHEHWIO C NpeablAyLUMM, NOCIEAYIOLUIA Pe3ynbTaT U3MEHUTCS B NPOTUBOMNOSOXHOM HanpaBleHUU.
310 npoueccbl ¢ M30bLITOYHBLIM ynpaBneHuem. Takue Koppensuun nerko Moryt ObiTb BbIYUCAEHbI C
NPUMEHEHNEM MPOrPaMMHBIX CPEACTB.

[unanasoH 3HaveHun koapdpuumentos koppensuum [-1, +1]. MoporoBoe 3HaueHue, ykasbiBaloLLee
Ha CyLlecTBEHHOe OoTnuuue KoapPuUuMeHTa KoppensiuMuM OT Hyns, 3aBUCUT OT KONMYECTBA TOYeK,
UCNONb30BaHHbIX B uccneaosaHun. Ecnn obbem Habopa aaHHbIX HebonblioW, TO aAaxe 6onbLioe
YUCMEHHOEe 3Ha4YeHne kodadppULmMeHTa KOPPENALUM MOXET ObITb CTaTUCTUYECKU HE3HAYALLMM, TOrAA KaK aAns
6onbLioro Habopa AaHHbIX, kKOIMULMEHT KOPPENSLMU MOXET ObiTb GNIU30K K HYMIO U UHTEPNPETUPOBAH,
KaK CTaTUCTMYECKM CyLLECTBEHHbIN. B Tabnuuye 20 npuBeaeHbl NPMONMKEHHbIE 3HAYEHUA KO3 PULMEHTOB
koppenauuu.

Tabnuuya 20-MHTepBanbl KPUTUHECKUX 3HAYEHUI KOI(hPULMEHTA Koppensauum

KonMecTBO nap AaHHLIX Kputudeckuin uHTepsan AnﬂaKO:-)qu)MLlMeHTa
Koppensumm
10 [-0,45; 0,45]
15 [-0,37; 0,37]
20 [-0,33; 0,33]
25 [-0,30; 0,30]
2Ans ypoBHs 3Ha4umocTu 0,05 (ABYXCTOPOHHMIA KpUTEPUIA)

Ecnu BblMMCNEHHOE 3HAYEHUE KOIPMULUMEHTA KOPPENALMU HAXOQUTCA B UHTEPBAne, yKa3aHHOM B
Tabnuue 20, HET npuWyMH npeanonaratb, 4YTO WMEETCA MOCNEeAoBaTeNlbHad 3aBUCUMOCTb JaHHLIX.
Bo3MOXxHO, MeeTca HekoTopasi cnabas nocneaoBarenbHasi 3aBUCMMOCTb, ANSA BbISIBNEHUSI KOTOPOW 00bEM
BbIGOPKM CULLKOM Marn.

Ecnu BbisiBNeHa nocneaoBaTenbHash 3aBMCUMOCTb AAHHbIX, HEOOGXoAMMAa MOMOLUb chneuyuanucra.
HanbHenwme aencTBus MOryT Bkmwodatb Bornee rnyGokuii aHanu3 npouecca Ans BbISIBNEHUS MPUYMH
3aBuMCUMOCTU. PelieHne npobnemel MOXET ObiTb NPOCTBIM UMK CrOXHbIM. ECnn 3aBUCMMOCTbL Bbi3BaHA
CEe30HHOCTbIO, OHa MOXET ObITb NpPeoaofieHa W3MEHEHUEM LIeneBoro 3Ha4YeHus B KaXgoOM BPEMEHHOM
nepuoge. B pesynbtare 3HaueHue KyMynsiTUBHON CYMMbl CTAHET HE3ABUCUMbIM OT CE30Ha.
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9.5.4 BbI6pochI
MpumeHeHne cusum-kapT TpebyeT 3awmTbl OT BbIBPOCOB. BnusiHMe BLIOPOCOB HAa 3HaAYEHUE
KYMYMATUBHON CYMMbl MOXET ObITb OOMbLUMM U MOXET NPUBECTM K NOSABIIEHUIO CUrHaNa o0 HeynpaBnsaeMoCTy
npouecca. PekomeHayeTcs cneayroLmii IPoCTon, HO 9MMEKTUBHBIN METOA ANs 3aLMThbl OT BLIOPOCOB.
a) PesynbTaT ABNAeTCA BbIOPOCOM, €CIN:
1) cpepHee noarpynnbl Gonblue LIeneBoro 3HayeHus+30e UMM MEHbLUE LUENEBOro 3HAYEeHUs
MUHYC 3C¢;
2) oTAenbHbIN pe3dynbTar GonblLUe LEeneBoro 3HaJyeHus, MNC 30eUNM MEHbLUE LIENEBOFO
3HaYeHWs, MUHYC 30e.
Takoii pesynbtar MKCUPYIOT Kak BbIGPOC M HE UCMONL3YIOT €ro NpU BbIYUCIIEHUM KyMYNATUBHON
CYMMbI, €CNK NOCNeAYOLMA pe3ynbTaT HE ABNAETCA NOA03PUTENBHBLIM Ha BbIGPOC.
b) PesynbtaT ABNgeTca noA03puUTenbHbIM Ha BbIGPOC, €CK:
1) cpegHee noarpynnel GOMbLIE LENEBOr0 3HAYEHUS+20eMSIM MEHBLUE LENeBOoro 3HayeHus
MUWHYC 20¢e;
2) oTAesbHbIM pe3ynbTaT Gonblue UENeBoro 3HaYeHUsi+20eMnu MeHbLUe LIENEBOr0 3HaYeHus
MUHYC 20e.
Ecnu aBa nocnefoBaTenbHbIX pe3yfibTata HaxoAAaTCA BHE rpaHul, nogo3peHus Ha BbiGpoc, ux oba
UCMOMb3YIOT NPU BLIYUCIIEHUN KYMYNATUBHOW CyMMbI. OTO MOYTW BCEraa NPUBOAMT K MONYYEHUIO CUrHana o
HEKOHTPONMMPYEMOCTM npoLecca.

MpumeyvyaHune-bonee cTporne MeTofbl 06HapyKeHusi BoIGpocoB npuBefeHbl B UCO 5727-5.0HU He oYeHb
NMPUMEHUMBI B peXUMe «peasibHoro BpemeHn». MeTof, YCTaHOBMNEHHbIN B HACTOALWEM CTaHfapTe, ABNSETCH MPOCTbIM
MPUMEHUMBIM Ha NpaKTrKe.

9.6 Cusum-cxemMbl AnNa AUCKPETHbIX AaHHbIX

9.6.1 KonuuyectBo co6bITuin. Pacnpegenenue MyaccoHa

9.6.1.1 OBLwme nonoxxeHus

MHorga paHHble npeacTaBnsloT COOOM KONMYECTBO COOLITWIA, @ KaKablil 9NEeMeHT AaHHbIX —
KONMYECTBO COOLITUI 3@ OMPEeAEeneHHbIn Nepuoa BPEMEHU AU KONMUYECTBO NPOAYKUMU. TakuMu AaHHbIMKU
SIBNSIIOTCA: KONMUYECTBO HECYACTHbLIX CRy4YaeB WAWM KONUYECTBO OTCYTCTBYIOLUX 3@ Mecsil, KONUYECTBO
cpabaTtbiBaHUA UMW BbLINETOB B AE€Hb, KOMMYECTBO BXOASALLMX TENEOHHLIX 3BOHKOB B MMHYTY MIM YUCHO
HECOOTBETCTBUI HA eAUHULY NPOAYKLIMKN UMK NAPTHUIO.

Pacnpenenenue NyaccoHa UMeeT ABA BaXHbIX 3HAYEHUA ANA CUSUM-aHanu3a:

a) aT0 pacnpepeneHue aBnsetca  npubnwkeHuem Gonee  rpomMo3gkoro  GUHOMMANBLHOrO
pacnpeaenenus (cMm. 9.6.2), npu 6onbLIOM N1 U Manom p, Hanpumep n>20 u p<0,1;

b) pacnpegeneHue MCNOMbL3YETCA CaMOCTOATENLHO, KOrAa cnyqainHble COObITUS MPOUCXOAAT BO
BPEMEHU UMM NPOCTPAHCTBE, a HabNAEHMEM SIBNSETCA KONM4YeCTBO cOObLITUI B 3aJaHHOM MHTepBane
BPEMEHU UM 0O6bEME.

Ona pacnpegenenus [lyaccoHa xapakTepHbl HE3aBUCMMOCTb COObITMI M NOCTOSAHHAasA
WHTEHCUBHOCTb MX peanu3auuu (B OTCYTCTBUE cneumarnbHbIX NPUYKH).

MockonbKy MAOTHOCTL pacnpeaeneHus lNyaccoHom (a Takke GUHOMMANBLHOTO) HE CUMMETPUYHA,
ANA BbISIBNEHWS CABUra npoLecca BBEPX U BHU3 HE0OX0AMMO UCNONbL30BaTh Pa3nNuyHbIe NpaBuna NPUHATUA
pewenus. NoaToMy yceueHHass V-macka B 9TOM CMyyae HE CMMMETPUYHA, UMEET pasfnMyHble 3HAYeHus
YrnoBbIX KO MPUUNEHTOB U MHTEPBASbI PELUEHNIA B BEPXHEN U HWXKHEN 4acTAaX.

Ona o6ecneyeHusi NpOCTOTbI BLIMUCAEHUIA B HEKOTOPLIX CMAY4YasxX WCNOMb3YIOT annpoKCMMaLmio
04HUX pacnpeaeneHun apyrumu. Hanpumep, pacnpegenenue NlyaccoHa wnu HOpManbHOE pacnpeaeneHue
MCNONb3YIOT KaK annpokcumaumio GUHOMWANBHOIO pacnpejeneHusi, a HopManbHoe pacnpefeneHne— Kak
annpokcumaumio pacnpeaenenus lNMyaccona.

B 9.3 u 9.4 3HaueHua ARL AnA AaHHBbIX, NOAUYMHSIOLUXCA HOPMAanNbHOMY pacnpefeneHmio,
onpeaeneHbl HA OCHOBE HOPMMPOBAHHOrO HOPMANbLHOrO pacnpegeneHus co cpeaHum 0 u craHAapTHLIM
OTKNOHEeHneM 1. [ina AMCKPETHLIX pacnpeaeneHnit KaXablii napaMeTp AOMKEH ObiTb BbIMMCIEH OTAENbHO.
MoaTtoMy ANa AUCKPETHLIX pacnpeAeneHnii pacCMOTPEHbl TONbKO CUTYaLUM, CBA3AHHbIE CO CMELLEHUEM
npouecca Beepx. B HacTosiLiee BpeMs nporpammHoe obecneyeHne no3BONSET pelwuTb 3Ty 3ajady u ans
cABUra NpoLuecca BHU3.

9.6.1.2001wuMe npaBuna peLieHnin Ana AUCKPETHBIX AaHHBIX

Cusum-cxema Ansi AMCKPETHLIX AaHHBLIX HEOAHO3HA4HO OnpeaensieTcs BMAOM pacnpeaeneHuns
OaHHbIX W ABYMS napaMmeTpamu: 3Ha4YeHuem nokasartens Ku WHTepBanoMm npuHaTua peweHun H. Mpu
BbiGope napamMeTpoB HEOGX0AUMO PYKOBOACTBOBATLCA CNEAYIOLLIMM:

a) PaspaboTtka cusum-cxembl BKAIOYaET gBa Jrana:

1) BbIOOp KOMOUHaLUMKM K n H ansa o6ecneveHus xenaTtenbHoro 3Havyenus ARL;
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2) onpeaeneHne CKOPOCTU MOSIBIIEHUA CUrHarna npu pasnuyHbIX cABUrax CpeaHero.

b) 3HaueHue K nomkHo GbiTb BbIOPAHO HA OCHOBE 3a[aHHOIO 3HAYEHUs CPEAHEro, KOTopoe AaeT
curHan. Yao6HbelM 3HaueHueM K SIBNSIETCA 3HAYEHUU Mexy CpeHUMM ynpaBnsiemMoro npouecca u CpefHum
HEynpaBnsemMoro npouecca, Ans KOTOpbIX KyMyNSTMUBHAas CyMMa JorpkHa ObiTb  MakCUMMarnbHO
YyBCTBUTENbLHOW. 3HaueHne K 3aBUCUT OT BuAA pacnpedeneHuss AaHHbIX U NPUEMIMEMOr0 3HayeHusA
cpeaHero.

9.6.1.3Cusum-cxembiansa AUCKPETHBIX AaHHbIX

3tan 1.0npeageneHnedakTMieckux cpeaHen UHTEHCMBHOCTU /MU CTAaHAAPTHOIO OTKITOHEHUS Oe,

3tan 2. Beibop 0NOpHOI Unu LENEBON MHTEHCUBHOCTU Tm. Yacto Tm = m.

Srtan3. Bbibop Haubonee noaxoAsdwlero npasuna NPUHATUMSA peELLeHud, Ha OCHOBe BbiGopa
NPUMEHUMON CxeMbl. [peanoyTuTensHbIMM BapuaHTaMmu aensaiotTca cxembl CS1 ¢ ARL He meHee 1000 ansa
npouecca ypoBHSI Lenesoro 3HayeHuss unu cxema CS2 ¢ ARL He meHee 200 ana npouecca ypoBHS
Lenesoro 3Ha4yeHus (cm. Tabnuuy 21).

31an 4. Onpeaenenue 3HayeHun H nk:

a) Ans BbIOPAHHOrO 3HaYeHUs Tm (0,1 <Tm< 25,0) no Tabnuue 21 onpeaensiot 3Havyenusa H u K. Mpu
HE06X0AUMOCTM UCMONb3YIOT IMHENHYIO UHTEPMONALMIO MexXay 3HaveHuamu Tm oT 10,0 no 25,0;

b) ecnm Tm> 25,0 ana onpeaenenna H wn K wucnonb3ylor T1abnuubl 9.3 AN HOPMAanbHOrO
pacnpeaeneHus co, = m (HopmanbHO€e npubnmkeHue pacnpeaeneHus Myaccoxa).

Hanpumep, ecnu Tm= 25, Ana HOpManbHOW MEPEMEHHONW CO cpeaHuM 25 u CcraHaapTHbIM
OTKNMoHeHuem 5H = 24 n K = 28.CootBercrByiowiee 3HauyeHne ARL npuGnusutenbHo pasHo 1500.
McTtuHHoe 3Hauenmne ARL ans nepemeHHOn u3 pacnpegenenus lNyaccoHa ¢ H = 24 u K = 28 paBHo1085.
3T0 yMeHbLUeHue 3HavyeHus ARL siBnsieTcs cneacTtBMeM HECUMMETPUYHOCTU pacnpeaenerus MNyaccoxa.

3ran 5.MocTpoeHue u npumeHeHue V-mMackv mnu Tabnuubl:

a) Ha cusum-kapTe CTposiT cusum-rpaduk pasHocTen (X—Tm) U UCNONL3YIOT YCEYEeHHYI0 V-Macky ¢
WHTepBanom peLueHns H u yrnosbiM koadduumueHToM F (=X-Tm);

b) ana tabnuuyHoro cusum copmupyloT cymmy pasHocten (X-K), oOHynsaa ee BCAKMI pas, koraa
HaKoMneHHas CymMma CTaHOBUTCA OTpuuaTenbHo. NposepsioT H HAa Hanu4ue curHana o casure.

Otan 6.0npeaeneHne ARL ans BbIOpaHHOM CxeMbl Npu UCCAeayeMbiX CABUrax OT HOMUHamna B
COOTBETCTBUK C Tabnunuen 22.

Mpumep

Oman 2. OnopHas cpedHaA uHmeHcueHocmb Tm= 4.

Oman 3. Ucnons3syemas cxema CS1.

Oman 4. B coomeemcmeuu ¢ mabnuyeli 21 0na Tm=4,0,H=8u K=6.

Oman 5 a) Uzo06paeHue cusum-apaghuka u npumeHeHue V-macku (H= 8, F = 2).

Oman 5 b) Paspabomka cusum-ma6nuuysi (H = 8, K = 6).

Oman 6. BbinonHeHue cxeMbl roKasaHo Huxe. [ns npouecca Ha yeneeom ypoeHe ARL(L,) paeeH 1736.
OdHako ARL yMeHbwiaemcsi Ha 10 dnss uHmeHcueHocmu 6,60.

H K Tm Lo ARL | 1000 | 500 200 100 50 20 10 5 2
8,0 | 6,00 |14,000| 1736 m 4,160 | 4,380 | 4,710 | 5,000 | 5300 | 5,90 6,60 7,80 | 11,50

lMpumeyarHue-JanHble e3ambl Uz mabnuysbi 22.

9.6.2 DBuHOMMaNbHbIE AaHHbIE

9.6.2.1 OBLuMe NoNoXeHus

Bo3moxHa cuTyauus, KOraa KaXabli 9NEMEHT [aHHbIX OTHOCUTCA K OAHOM W3 HECKOMNbKUX
kaTeropuii. Yacro kateropuii agBe. 3To cny4yan GUHOMMANbLHOTO pacnpeaeneHus, Koraa pesynstar 06bI4HO
BblpaxkaeTcs B Buage 0 unu 1 u cootBeTcrByeT paboTocnocobHoMy /HepaboTOCNOCOGHOMY COCTOSAHMIO,
nNpubbINM/ybbITKAM, HANUUYUIO/OTCYTCTBUIO ONPEAENEHHOT0 CBOWCTBA.

Takne AaHHble Ha3bIBalOT OMHOMMANbHLIMU AAHHLIMU. MHOrAa AAHHbIE XapaKTepu3yloT nonajaHue
ApYrov KONMYECTBEHHOW MEpbl B HEKOTOPLIA WHTEPBAan, Hanpumep, TenedoHHbIe NeperoBopbl MOryT GbiTh
pasaeneHbl No NPOAOIPKUTENBHOCTM MeHee unu 6onee aecaTn MUHYT.
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Tabnuua 21-3HaveHus H n K cxem CS1 u CS2 ana pacnpegenenus MyaccoHa

LleneBoe 3Ha4YeHue Cxema CS1 Cxema CS2
Tm H K H K
0,100 1,5 0,75 2,0 0,25
0,125 2,5 0,50 2,5 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%unn 4,0 1,50 2,0 2,00
0,800 5,0 1,50 3,5 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 7,0nnn 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

MpumedvaHue 1- Cxeme CS1 0BbIMHO COOTBETCTBYIOT 3Ha4eHUs ARL ot 1000 o 2000 HabniogeHuii. Cxeme
CS2 06bI4HO cOOTBETCTBYHT 3Ha4eHUs ARL ot 200 go 400 HaGnrogeHuid.

MpumedvaHne 2— [OnAa Twm< 1peKkoMeHAYeTCA BbLINOMHUTL MacwWwTabupoBaHue, MOCKONBLKY OTAENbHbLIE]
HabniofeHWsl copepx)aT orpaHU4YeHHoOe KONMYeCcTBO MHdopMauun. OnpefensioT cpefiHee Konuyectso HabniogeHuit
COOTBETCTBYIOLMX OAHOMY COBbITUIO 1/Tm. OTO 3Ha4YEHUe OKPYrNAT A0 LENoro 3HayeHus 1 UCTONb3YIOT B KaYecTBe)
eAvHULbl MaclTaba ropusoHTanbHOW ocU cusum-kapThl. [NA BepTUKANbHON OCKU MCMONb3YIOT TOT Xe MaclwTab. Ha
0CSIX CTaBAT fefleHUs], COOTBETCTBYIOWME LieNbIM 3HaYeHNAM eauHuY MaclTaba. Ha BepTUkanbHOW 0CU AOMKHBLI BbITh)
npeaycMOTPeHbl NONOXUTENBHAA U OTpULaTenNbHasA o0brnacTn U3MeHeHNA KOHTPOIMPYEMON BENUYUHBI.

MpumevyaHue 3— 3HauyeHue TmB MHTepBane oT 1 Ao 10 BbIGpaHbl TakMM 0bpa3oM, 4Tobbl obecneunTs Gonee)
paBHOMepHOE NpeAcTaBneHne 3HavyeHuit napameTpoB H u K.

MpumevyaHue 4-UHTepBan 3HaueHU TmoT 10 go 25 pasbut Ha paBHble oTpesku (10, 15, 20, 25) ana
obecneveHns WHTepnonauuu. lMNapameTpbel cxem B 3Toll obnactu MoryT ObiTb MOMy4eHbl C MNOMOLWbLIO NMHERHON
MHTepnonAuum no H un K ¢ okpyrieHneM pesynbraTa A0 Lienoro sHadeHus. Mpu aTom okpyrneHns H u K pekomeHayeTcs
fenatb B O4HY U TY Xe CTOPOHY.

@ HwmwkHeMy 3HayeHuto HcooTBeTcTBYETLo MHOrO MeHblue 1000; BepxHeMy 3Ha4yeHuto— Lookono 2000.
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Tabnuua 22-3HadeHna ARL ana cusum-cxem (pacnpegenexue MNyaccoHa)

H K Cxema CS1 Cxema CS2 CpefHee 3HayeHue ARL

T Lo Tm 0 1000 500 200 100 50 20 10 5 2
20| 025 — — 0,100 | 212 | 0,057 0,072 0,102 | 0,135 | 0,179 029 [ 043 | 0,74 | 1,99
25| 025 — — 0,125 | 227 [ 0,078 0,097 0,131 0,166 | 0,220 0,33 [ 049 | 082 | 212
20| 050 — — 0,160 [ 230 [ 0,095 0,121 0,168 | 0,220 | 0,280 042 [ 059 | 091 2,09

1,5] 0,75 [ 0,100 [1033 — — 0,120 0,130 0,181 0,240 | 0,320 0,46 0,66 029 | 211
25] 050 | 0125 | 1371 | 0,200 | 278 0,138 0,167 0,220 | 0,280 | 0,350 0,49 0,68 1,05 | 2,32
30| 050 | 0160 | 1609 | 0,250 | 264 | 0,179 0,210 0,270 | 0,330 | 0,400 0,56 0,77 112 | 2,74
35] 050 | 0,200 | 1461 — — 0,220 0,250 0,310 | 0,370 | 0,440 0,60 0,84 1,31 3,02
40| 050 [ 0250 | 966 | 0320 | 271 0,250 0,280 0,340 | 0,400 | 0,470 0,65 091 1,41 3,37
3,0 100 [ 0320 [ 1174 | 0,400 [ 446 0,330 0,390 0,480 | 0,570 | 0,690 091 1,17 163 | 3,08

20| 1,50 — — 0,500 | 260 0,360 0,420 0,540 | 0,640 | 0,780 1,04 1,32 1,78 | 317
25| 150 [ 0400 [1103 — — 0,410 0,490 0,610 | 0,730 | 0,890 1,15 1,46 1,93 | 337
20| 200 — — 0,640 | 221 0,420 0,510 0,650 | 0,790 | 0,970 1,27 1,58 209 | 344
3,0/ 150 [ 0500 [1475 — — 0,540 0,620 0,740 | 0,860 | 1,010 1,28 1,60 212 | 3,85

35[ 150 [ 0640 | 833 | 0,800 [ 249 0,620 0,700 0,830 | 0,950 | 1,100 1,38 1,70 | 226 | 3,74
40| 150 | 0,640 | 1843 — — 0,700 0,790 0,920 | 1,040 | 1,190 1,47 1,81 238 | 444
50 150 [ 0800 [1439 ] 1000 [ 274 | 0,840 0,920 1,040 | 1160 | 1,310 1,60 1,95 | 264 | 525
50| 200 [ 1,000 [ 1904 | 1,250 [ 259 1,090 1,190 1,350 | 1,500 | 1,680 200 | 237 | 3,09 | 590
40| 300 | 1,250 | 1867 | 1,600 | 354 1,380 1,530 1,750 | 1,950 | 2,200 2,61 304 | 376 | 635
50 300 [ 1,600 [1118 ] 2,000 [ 188 1,640 1,770 1,940 | 2180 | 2,420 283 | 329 | 407 | 660

70| 300 [ 2000 | 894 — — 1,980 2,110 2,310 | 2,490 | 2,710 309 | 357 | 459 | 755
80| 300 [ 2000 |1927 — — 2,110 2,330 2,430 | 2,600 | 2,810 323 | 378 | 480 | 8,40
50 4,00 — — 2,500 | 300 2,170 2,350 2,600 | 2,870 | 3,160 363 | 416 | 500 | 7,60
7,0 400 [ 2500 [1761 — — 2,620 2,800 3,050 | 3,260 | 3,450 399 | 453 | 560 | 885
50 500 — — 3,200 | 245 2,730 2,940 3,270 | 3,560 | 3,890 445 | 5,00 | 6,00 | 850

70| 500 [ 3200 [1318 — 3,280 3,480 3,780 | 4,030 | 4,320 488 | 550 | 650 | 9,80

— 4,000 [ 373 | 3,640 3,880 4,240 [ 5550 | 4,930 550 | 620 | 7,20 | 10,40

6,0 | 6,00 —
80| 600 | 4000 [1736 — — 4,160 4,380 4,710 | 5,000 | 5,300 590 | 660 | 7,80 | 11,50
7,0] 7,00 — — 5000 | 348 | 4,600 4,840 5,200 | 5,600 | 5,900 660 | 7,30 | 850 | 11,60

90| 700 [ 5000 [1268 — 5,100 5,300 5,700 | 6,000 | 6,400 6,90 7,70 9,10 13:50

— 6,400 [ 226 | 5,800 6,100 6,500 [ 6,800 | 7,200 | 7,90 | 8,60 | 10,00 | 14,20

90| 800 | —

9,0 9,00 | 6400 [1351 | — — | 6500 | 6800 | 7,200 | 7,600 | 8,100 | 8,80 | 9,60 | 11,10 | 15,20
9,0 1000 | — — [ 8000 | 213 | 7,200 | 7,600 | 8,000 | 8,400 | 8,900 | 9,70 | 10,50 | 11,90 | 16,20
9,0 | 11,00 | 8,000 | 946 — — | 8,000 [ 8300 | 8800 | 9,300 | 9,800 | 10,50 | 11,40 | 13,00 | 16,40
11,0[12,00] — — [10,000 | 234 | 9,300 | 9,600 | 10,100 | 10,500 | 11,000 | 11,90 | 12,80 | 14,60 | 19,80
11,0/ 13,00 | 10,000 | 1052 | — — [ 10,000 [ 10,400 | 11,000 | 11,400 | 11,900 | 12,70 | 13,70 | 15,50 | 20,30
11,0/ 18,00 | — — [ 15,000 | 214 | 13,900 | 14,300 | 15,100 | 15,600 | 16,300 | 17,40 | 18,50 | 20,40 | 25,90
16,0] 18,00 | 15,000 | 1289 | — — [ 15,100 | 15500 | 16,100 | 16,500 | 17,200 | 18,20 | 19,40 | 21,70 | 29,10
14,0] 23,00 | — — [ 20,000 | 215 | 18,800 | 19,300 | 20,100 | 20,700 | 21,400 | 22,60 | 24,00 | 26,20 | 32,90
20,0] 23,00 | 20,000 | 1140 | — — | 20,100 | 20,500 | 21,100 | 21,700 | 22,300 | 23,50 | 24,90 | 27,60 | 36,80
17,0/ 28,00 | — — | 25,000 | 222 | 23,700 | 24,300 | 25,100 | 25,800 | 26,500 | 27,80 | 29,30 | 31,90 | 40,00
24,0] 28,00 | 25,000 | 1085 | — — | 25,100 | 25500 | 26,200 | 26,700 | 27,400 | 28,70 | 30,40 | 33,50 | 44,90

MprvmeyaHue— Tabnuua oTHOCUTCA K CABUraM cpegHero BBEpX.

YcnoBus, Npu  BbIMONIHEHWM KOTOPbIX, [aHHbIE MOryT ObiTb OTHECeHbl K OWHOMMAaNbHOMY
pacnpeferneHuto:

a) PuKCMpoBaHHOE KONIMYECTBO UCMbITAHWUIA N.

b) B kaXkgoM UCNbITaHMM BO3MOXHbI NULLL ABa UCXoAa.

C) WcnbiTaHus He3aBUCUMBI.

d) B Kaxaom UCMbITAHUM BEPOATHOCTb «yCrnexay P NOCTOSHHAS.

e) HabnioaeHune npeacraBnseTt coboi obLiee KONMYECTBO «YCNEXOB» B 11 UCTIbITAHUSAX.

BuHOoMManbHoe pacnpefeneHue SIBMSIETCH OY€Hb POMO3AKUM LN BbIMUCMEHWIA, MOITOMY ANA
BbluMcneHnss ARL 1 kpuTepueB nMNPUHATUSA pPeELUEHUA MOryT ObiTb MCMNOMB30BaHbI  annpokcMMauuu
OGUHOMMAanNbLHOTO pacnpeaeneHust ApyruMu pacrnpegeneHusimu.

M3-3a Gonbluoro guana3oHa BO3MOXHbIX 3HA4YEHUIH NnapameTpoB BUHOMUANLHOIO pacnpeaeneHus n
U p cocTaefieHne Tabnuy Ans BCEX BO3MOXHbIX KOMOMHAUMA HEBO3MOXHO. OAHAKO BO MHOIMX cryyasix
MOTYT ObITb NMPUMEHEHbI NPUBNMKEHHbIE NPOLEAYPbI:

— Cutyauma 1.7,<0,1 (T.e. UEnNeBOE€ unu OMOPHOE 3HavyeHue paBHO10 %), wuCNoMb3yloT
COOTBETCTBYIOLLYIO CxeMy Ans pacnpegeneHus MNyaccoHa ¢ Tm = np.

— Cutyauusa 2. Tm>20 (T.e. cpeAHee KONMYecTBO «COObITWUI» Ha BbLIOOPKY B LENEBbLIX YCINOBUSX
npesbiwaeT 20), UCNOMb3YIOT COOTBETCTBYIOLLYIO CXEMY AN HOPMAaNbHOrO pacrpeieneHus.

9.6.2.2Cutyaumsa 1:7p< 0,1
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B AaHHOM cnyyae Ucnonb3yioT annpokcumauuio GUHOMUANbLHOTO pacnpeaeneHus pacnpeaeneHuem
MyaccoHa. MoxeT ObiITb NPUMEHWM METOA, YCTAHOBMEHHbI B 9.6.1.3, AnaTm = np. Mcnonb3oBaHue
pacnpeaenenna llyaccoHa scerga gaet 3HavyeHne ARL MeHblue, YeM MCNoNb3oBaHMe OUHOMMAaNbLHOro
pacnpegeneHus. OaHaKko NPW CyLLECTBEHHbIX OTKMOHEHWAX OT LeneBbiX YCnoBuii 3HadeHuss ARL 6nusku
Apyr K apyry.

Tpumep

Oman 2. [Tycmb n =20 u p = 0,025. Takum o6paszom np =0,5 uTm = 0,5.

3Oman 3. UcnonbzoeaHa cxema CS1.

Oman 4. B coomeemcmeuu ¢ mabnuueli 210na Tm=0,5 H=3uK=1,5.

Oman 5 a): Cmpoam cusum-2paghuk, paspabameiearom u npumeHsitom V-macky (H = 3, F = 1,0).

3man 5 b): Paspabambieatom cusu m-mabnuyy (H=3, K=1,5).

3man 6.: BbinonHeHue cxeMbi Noka3aHo Huxe. Ecnu npoyecc pabomaem Ha yeneeom yposHe, ARL (Lo)
paeHo 1475. OdHako ARL cHuxaemcs Ha 10, ecnu uHmeHcueHocms rnoebiwaemcsdo 1,60, m.e. p = 0,080.

H K Tm Lo ARL | 1000 | 500 200 100 50 20 10 5 2
3,0 | 1,50 | 0,500 | 1475 m_[0,540]| 0,620 | 0,740 | 0,860 | 1,010 | 1,28 1,60 | 2,12 | 3,85

lMpumeyaHue-[laHHble e3ambl U3 mabnuub! 22.

9.6.2.3 Cutyaumsa 2. Tn>20

B cutyauyun 2 BbiOupaloT noaxoAsilyto napy napamerpos h, f, Hanpumep, 5 u 0,5, ana
COOTBETCTBYIOLLEN HOpMaribHOW nepemMeHHoi. Cusum-napameTpbl AnAa GMHOMMANLHOIO pacnpeaeneHus
onpeaensatoT no cneayowmm hopmynam:

H = h/nT,(1 —T,)c okpyrnennem H o Gnmxaniwiero Lenoro Yucna.

K =nT, + [f\/nT,(1 — T,,)]c okpyrneHuem K no GnuxaiiLiero uenoro yucna.

F = f/nT,(1 — T,)c okpyrnexuem F 10 Gnusxaiilliero Lienoro Ymcna.

TMpumep
Oman 2. Mlycmbn=80uT,=03,h=5uf=0,5.
3man4.H = h\/nTp(l -Tpy) = 5,80 - 0,3(1-0,3) =20

K =nT, +[f,/nT,(A1—T,)] = (80-0,3) + [0,5,/80 - 0,3(1—0,3)] = 26.
F=fynT,(1-T,) =0, 5,80 - 0,3(1-0,3)=2.

Oman 5 a) Mpaghuyeckoe npedcmaeneHue KyMynssmueHol CyMMbI, paspabomka u npumeHeHue V-mMacku
(H=20,F=2).

AOmans b) Pazpabomka cusum-mabnuuysi! (H = 20, K = 26).

Oman 6. Ecnu npoyecc Haxodumcsa Ha yeneeom ypoeHe, ARL(Lo) paeHa npubnusumensHo 930.
OdHako, ARL ymeHbwumes npubnusumensHo Ha 10, ecnu p yeenuyumces do 0,35.
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Mpunoxenue A
(cnpaBouHoe)

Meton HemaHna

Mpu pas3paboTke cusum-kapTel ANA NPEACTaBIIeHUs AaHHLIX, kak npasumo, BbIGOp npoueaypsl
M3MEpPEHUs M3MEHYNBOCTU OCHOBLIBAKOT HA CBOMCTBAX U 0CODEHHOCTSAX AaHHbLIX, METOAA 0TOOpa BLIGOPKM U
ypobcerea BbluucneHUn. OaHako, Npu UCMONb30BAHUM CTATUCTUHMECKUX KPUTEPUEB ANSA BbISBMEHUS TOYEK
U3MEHEHWA WNWM  CABUra npouecca AOMKHA OblTb M3y4YeHa BO3MOXHOCTb HamnWuusi 3aBUCUMOCTH
nocneaoBatenbHbIX AaHHbIX.

MonesHbli O6LWMIA KPUTEpWii BbISIBNIEHWSI aHOManbHbIX HaGnioAeHWn B Cepuu, MO KOTOPOI
onpeaensoT OLEHKY CTaHAAPTHOW OLUMOKN COCTOUT B CEAYIOLLEM:

1. BbluUCNAI0T S;.

k
2
2. Boluucnisior » w; .
i=2
3. OnpeaensalT KONMYECTBO NOArpynnk.

%
2
S

4. Bolumcnsior —=2

2k -1)s2

2
5. Boluucnsior | £ —.
JE+2)

Ecnu 3HaveHue, BbluMcneHHOe Ha aTane 4, 6onblue BEepXHeW rpaHulbl MHTepBana, BbIMUCNEHHOTO
Ha 9aTane 5, uMeeTca oOTpuuaTenbHas nocnejoBaTeflbHaA KOppensauuMs AAHHbLIX, HanpuMmep, CBeEpX
ynpasreHne unu YyepeaoBaHne. 3Ha4eHne HKE HXKHEN rpaHuLbl MHTepBarna, BbIYMCIIEHHONO Ha arane 5,
MoxeT OblTb  pe3ynbTaTOM  LMKIMYECKOTO  NOBTOPEHUS WNWU  Apyrux )OpM  MONOXMTENbHOWM
nocrneaoBaTeNlbHOW KOPPENALUMKU, HanpuMep, OTAEesNbHLIX BO3AENCTBMI HA CPEAHMIA YPOBEHb B npegenax
nocrieA0BaTeNbHOCTM HABMIOAEHUI, PEryNAPHbLIX U HEPEryNSPHLIX U3MEHEHUN Apenda unn TpeHaa.

Hao6opoT, pacueTHoe 3HaueHue Ha atane 4 MOXeT ObiTb OLeHeHO no TabnuueA.1 Ana Todek
BeposaTHOCTU0,05 (C AByMSI XBOCTAMM).

Tabnuua A.1-BeposaTHOCTHbIE TOUKM (C ABYMSI XBOCTamMK) kputepust HeiimaHa

Konuyectso nogrpynn HwxHee KpuTuueckoe 3HadYeHne | 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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MpunoxeHne B
(cnpaBou4Hoe€)

Mpumep TabaANYHOIO cusum

CpepgHee 35 W cTaHgapTHOe OTKIOHEHWe 6 6blM  NoMy4YeHbl MO MpeablaywyM  AaHHbIM - Y
MCMo/b30BaHbl B kKayecTBe napameTpoB A8 kapTbl LyxapTa u cusum-kapTbl. Bblio ycTaHOBNEHO LeneBoe

3HayeHue 35.

Bbinn cobpaHbl faHHble 3a ABajuaTb yeTbipe gHs: 25,8; 33,4; 31,6; 26,0; 36,4; 33,0; 35,8; 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 LyxapTa nokasaHa Ha pucyHke B.1. C nomolyblo CTaHA4apTHbIX KpUTepues KapTbl LyxapTa He
NoJIy4eHO HUKaKUX CUrHanoB

PucyHok B.1 -KapTa LlyxapTta ana cpegHero

Cusum-rpadiuk faHHbIX NokasaH Ha pucyHke B.2. OH nokasbliBaeT «CurHasi» B AeHb Ne 24. Kapta
LLyxapTa Ha puUcyHKe B.1 He 0GHapyXUBaeT 3TO U3MEHEHWE.

KymynaTtnsHas
cymma

Llenesoe
3HaveHne =0

PucyHok B.2 -Cusum-rpadmk n V-macka o/1a cpefHero

TabnnuHas Bepcust aToli cusuM-KapTbl NokasaHa B Ta6nuue B.1.
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)] 2 (3) 4 5) (6) () (8)
OeHb Cp.qz,c:-‘i?;)aa (X—T-F) |Cymma «Hi»| Homep «Hi» (X-T+ F) | Cymma «Lo» [ Homep «Lo»

0 15,0 0 -15,0 0
1 25,8 -12,2 2,8 1 -6,2 -21,2 1

2 33,4 —4.6 0,0 0 1,4 -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 44 -21,8 5
6 33,0 =50 0,0 0 1,0 -20,8 6
7 35,8 -2,2 0,0 0 3,8 -17,0 7
8 41,8 3,8 3,8 1 9,8 -7,2 8
9 44,2 6,2 10,0 2 12,2 0,0 0
10 37,2 -0,8 9,2 3 5,2 0,0 0
11 35,0 -3,0 6,2 4 3,0 0,0 0
12 41,8 3,8 10,0 5 9,8 0,0 0
13 33,4 -4,6 54 6 1,4 0,0 0
14 38,4 04 58 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 1,8 0,0 0
17 42,6 4,6 4,6 1 10,6 0,0 0
18 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 44,6 6,6 17,2 5 12,6 0,0 0
22 43,0 50 22,2 6 11,0 0,0 0
23 40,8 28 25,0 7 8,8 0,0 0
24 50,6 12,6 37,6 8 18,6 0,0 0

MpumedaHne-T7=35;f=0,5s, h=5s

B sToii cusum-tabnuue uCMonb30BaH «ObICTPLIN HavanbHbli OTKNUK» (FIR), Takum obpasom,
HayanbHoe 3HaveHue nomelueHo B «feHb O» B «Cymmy Hi» n «Cymmy Lo». 370 3HavyeHue paBHO +2,5s
n-2,5s, cootBeTcTBeHHo, unu +15,0 n-15,0. AHanornyHo, 0 nomeweH B ctonbubl «Homep Hin n «HomepLo»
B [eHb 0. Takum obpasom, h = 5s, rpaHuubl curHana coctasnaoT+30 U —30, COOTBETCTBEHHO.

3HaueHue ansa «[Hs 1» paBHO 25,8. BeluncneHnusa ans KOMoHku (3) cneayoLiye:

25,8-35-3=-12,2.

3HaueHue (-12,2) npubasnsAT K npeablaywemy 3HadeHunto 15,0 B konoxnke «Cymma Hiv (-12,2 +
15,0 = 2,8). Tak kak 2,8 MONOXUTENLHO, K MpeablayLiemMy 3Ha4YeHuto KonoHku «Homep Hi» gobasnsior
eauHuuy. Hosoe 3HayeHue B KonoHke «Home pH» pasHo 1.

Bbiuncnenua ans cronéua (6)

258-35+3=-6,2.

3HaveHue (-6,2) npubaBnAT K NpeablayLeMy 3Ha4eHUI0 KonoHkn «Cymma Lo» (-15,0), nony4as
(-21,2). Tak kak (-21,2) oTpuuatensHo, 4o6aBnAlT 1 K NpeablayLemMy 3Ha4yeHuto B kofnioHke «Homep Loy,
1.€. 0. HoBbIn HOMep Lo paBeH 1.

LnA BblYUCNEHUIT PEKOMEHOYETCA UCMOSb30BaTbh KOMIMbLIOTEP.

CpeaHee 3a «[eHb 2» coctasuno 33,4. Beluucnenus ans cronbua (3) cneayiowme

334-35-3=-46

3HaueHune (-4,6) poGaenaloT K npeabliayweMy 3Hadyennio(2,8) konoHkn «Cymma Hi», nonyyas B
pesynbrate (—1,8). Tak kak 3T0 3HaYeHMe OTpuULAaTENbHO, 3HaYeHne B KONoHke «Cymma Hi» nsmensiior Ha 0,
n «Homep Hi» Takke u3MEHAIOT HaA 0, T €. AnNA 93TOM CTOPOHbI CUSUM-KAPTbl CYUTAIOTCA TOMNbLKO
NONOXUTENbHbIE 3HAYEHUA cuUsuUm.

Bobiuncnenusa ana cron6ua (6)

334-35+3=14.
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3HauveHne 1,4 npubaBnawT K npeabligyuieMy 3HaudeHuwo(-21,2) B KonoHke «Cymma  H/»,
nony4vawT(-19,8). Mockonbky (-19,8), oTpuuaTesibHO K nNpeAblaylieMy 3Ha4YeHU KOMOHKM «Homep 1o»
npnbasnaoT 1 (BHayeHne B KONIOHke «Homep 1 0» paBHO 2).

3Ty npoueaypy NpoAos/HKAKT 40 TexX Nop, noka 3HavyeHwe B KOTIOHKax «Cymma H/» nin «Cymmal_o»
He npeBbicUT 3HayeHne h (30 nnun-30 B gaHHOM npuMmepe). DTO NPOUCXOAMT Ha24-ii AeHb, korga «Cymma
H/» npnHnmaeT 3HaveHne 37,6.

AHanus Toro, korga npousolwen CABUM U OnNpefeneHne ero BesiMYMHbl MOryT ObiTb BbINOSIHEHbI MO
Tabnuue. M3 tabnuubl B.1 BugHo, uto «Cymma H/» n «Cymmal 0» yMeHblUaTCA AOCTAaTOYHO ObICTPO, ecnu
YPOBEHb Mpouecca HaxoAuTcsa BOMM3M LENeBOro 3HavyeHus. Ecnv 3To He Tak, TO 06bI4HO «Cymma H/i» un
«Cymmal_o» gatT curHan o6 n3ameHeHuy npouecca.

B paHHOM npumepe curHan gaet «Cymma H/». Mpn atom «Homep H/» paBeH 8. 3TO 03HA4yaeT, yTo
n3MeHeHne npousowsno mexay 16-m un 17-m gHem. OueHka casura B npennosioxeHum otcytctema FIR paBHa

Cymma Hi

Howmep Hi
Ecnu BbISiBAEHHbIN cABUr oTpuuaTeneH, olueHkKa paBHa:
Cymma Lo

Howmep Lo
Tak kak «Cymma Hi» npesbicuna 3HadeHne h= 30, oueHka casura
/r+ CymmaH1=3+3716 =770

Homep Hi 8

MpumeyaHune-flocnefHue BOCEMb 3HAYEHUI WCXOAHBIX AAHHBLIX CMELLEHbl BBEPX MPUGIN3UTENIbHO HA OAHO
CTaHJapTHOE OTK/IOHeHWe, T.e. Ha 6 eauHWy. TakuMm 06pasoM, KyMynsiTMBHas CymMma BbisiBUNA MeCTO casura U
No3BO/IUNA OLEHUTL ero BeNNUnHy(7,7), KoTopasi He CyLLecTBeHHO OT/nYaeTcs oT 6.

Ha pucyHke B.3 npeacTaBfieH cusum-rpaduk, cOOTBETCTBYOWNI Tabnuue.

PucyHok B.3 -Cusum-rpachumk, cooTBeTcTByOWMiA Tabamye B.1
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Mpunoxenne C
(cnpaBo4HOE)

OnpegernieHne TOYKM U3MeHeHU

YnpaBnsieMoCTb NpoLecca MOXET ObiTb ONpeAesnieHa No KOHTPO/IbHLIM KapTaM Mpyu 1CMo/b30BaHNM
onpefesnieHHbIX KPUTEPWEB, HO KOHTPOJSIbHblE KAapTbl HE MOTYT BbISIBUTb  HEC/y4YailHyl0 MPUUUHY
M3MEeHUMBOCTU npouecca. OfHako aHanu3 npeablayLmnx rpacvkoB Ha KOHTPOJIbHLIX KapTax MOXeT AaTb
WHhopMaLMio ANS Noucka Hec/lyyailiHbIX MPUUKH. DTO BakHas Posib, KOTOPYH BbIMOJHAET OLEHKA TOYKU
U3MeHeHUs.

B cnyyae uv3MeHeHuMs cpefgHero npouecca p(Y), TOUKY W3MEHEHUS MOXHO OnucaTb CUCTEMOW
ypaBHEeHWI:

[T (=1.r)

{/ +6Y=T+1,.)

Cusum-kapTta 06na,u,aeT BO3MOXHOCTbIO OMnpefesieHnss TOUYKM U3MEHEeHus npouecca. Touka

M3MEHEHUsA -3TO MOMEHT BPEMEHW, Korga cusum-rpaduk BbIXOAWUT 3a rpaHulbl V-macku, Kak rnokasaHo Ha
pucyHke C.1.

PucyHok C.1 -Touka U3MEHEHUSI HA YCEYEHHOWN V-macke

Ha pucyHke C.2 nokasaHo pacnpefefieHne TOYKM U3MEHEHUS Ha Cusum-kapTe Mnpu UCMOosib30BaHUn
cxembl CS1 (h = 0,5, f = 0,5). Owmnbka NepBoro poga [Ao/HKHA OblTb y4uTeHa, MOCKOSIbKY W3MEHEeHUs
onpefensiloT TOMbKO Moc/fe TOro, Kak KapTa BbIIBASET curHan 06 u3MeHeHuu npouecca. [loatomy
pacnpegeneHve, npeacraBneHHoe Ha pucyHke C.2 MNosiyyeHo Npy YC/OBMW OTCYTCTBUS OWMOGKM NepBOro
popa.

Pacnpepgenexve aBnseTca yHUMOAa/IbHbIM, U €ro MOAa YKasblBaeT Ha UCTUHHYIO TOUKY U3MEHEHUA
T = 10. HecmoTps Ha TO, YTO BeNMYMHA CABUra He Bennka (CM. pucyHok C.2) un coctasnseT
6 = 1,0ae= A, Takoii nogxop nNpeanoyTUTENEH.
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MpumeyvaHne-Ans yceyeHHolh V-mackm ¢ napametpamun h = 5,0, f= 0,5, A=1,0 nt1=10.

PucyHok C.2 - PacnpegesneHue TOUkM W3MEHEHUsI NMPoLecca Npu MCnosib3oBaHUM cusum-KapTbl
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MpunoxeHue OA
(cnpaBouHoOe)

CBeaeHMA 0 COOTBETCTBMU CCbUTOYHbIX MEXAYHapOAHbIX CTAaHAAPTOB, YKa3aHHbIX
B 6mbnunorpacgpumn, cCbiNOYHbIM HauuOHanNbHbIM cTaHaapTam Poccumnckon
denepaunm (M 4ENCTBYIOWUM B 3TOM KauyeCcTBE MEXrocyaapCTBeHHbIM CTaHAapTam)

Tabnuua[OA.1
Obo3HayeHune O603HaveHne U HauMeHoBaHue
CCbITOYHOro CTeneHb COOTBETCTBYHOLWEro HauMoHankbkHOro ctaHgapTa
MeXAYHapo4AHOro COOTBETCTBUA
CTaHjapTta
ISO 7870- IDT FOCT P NCO 7870-1-2011 CtaTtuctuyeckme Metoasbl.
1:2007 KoHTponbHble KapThl. YacTs 1. O0LUMe npuHUMbI
ISO 7870- - *
2:2013
nCco9000:2005 IDT [OCT ISO 9000-2011 Cucrembl MeHeAXKMeHTA KadecTBa. OCHOBHblE
NONOXEHUS U CIOBapb

* COOTBETCTBYIOLMIA HaLMOHaNbHLIA CTanAapT OTCYTCTBYET. [lo ero yTBepxaeHus pekoMeHayeTca
MCMomb30BaTh MEPEBOA Ha PYCCKUIA A3bIK A@HHOIO MeXAyHapoAHoro ctaHaapTa. MNepeBof AaHHOrO MeXAYHapOLHOro
cTaHfapTa HaxofuTcs B OefepansHoM MHDOPMaLMOHHOM hOHAE TEXHUYECKUX perflaMeHToB U CTaHAapToB.

MpumeyaHune—B HacTosAWel TabnuLe ncnonb3oBaHbl criegytoLLne ycroBHble 0603Ha4YeHNs cTenenm
COOTBETCTBUSA CTAHAAPTOB:

IDT— MgeHTUYHLIE CTaHgapThI,

MOD-moguduumnpoBaHHble cTaHAapThl;

NEQ-HesKBMBaNEHTHbLIE CTaHAAPTHI.

51



rOCTP UCO 7870-4 — 2013

Bubnuorpadpus

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

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

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

[4] 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

[5] ISO 7870-1 Control charts — Part 1: General guidelines

[6] ISO 7870-2, Control charts — Part 2: Shewhart control charts

[7] ISO 9000, Quality management systems — Fundamentals and vocabulary

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

YK 658.562.012.7:65.012.122:006.352 OKC 03.120.30 T59

KrnioueBble CroBa: CTaTUCTUYECKMIA MPUEMOYHbIA KOHTPOSb, KOHTPOSIb NO anbTepPHAaTUBHOMY NPU3HAKY,
KOHTpOIbHAsA KapTa, KOHTPOribHasA kapTa LLlyxapTa, npuemMoyHas KOHTPOnbHAA kapTa, CTaTUCTUYECKOE
ynpasneHue npoLeccoM, NpUeMneMocTb npoLiecca, Bbibopka, 0TOOp BIGOPKKU, €AuHMLA NPOAYKLIUK,
HeCOOTBETCTBUE, HECOOTBETCTBYIOLLAA €4MHNULA NMPOAYKLMUU, MPOLIEHT HECOOTBETCTBYIOLLIMX €AUHMUL]
npoaykumm, o6bem BbIGOPKM

Moanucaxo B neyats 01.09.2014. dopmar 60x84"/s.
Ycn. ney. n. 6,51. Tupax 62 ak3. 3ak 2960.
MoAroToBNEHO HA OCHOBE 3MEKTPOHHONW BEPCUM, NPeAOCTaBIEHHON pa3paboTymkom ctaHaapTa

oryrn « CTAHOAPTUH®OPM»
123995 Mocksa, 'paHaTHbIN nep., 4.
www.gostinfo.ru info@gostinfo.ru


https://meganorm.ru/Index2/1/4293802/4293802508.htm
https://meganorm.ru/Index/3/3825.htm
https://meganorm.ru/Data2/1/4293851/4293851898.htm

