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PE®EPAT
JunnomHast pabota coaepKuT: 42 cTpaHulibl, 6 TUTEPATyPHBIX HUCTOYHUKOB.

Knwoueswie cnoea. CIIVUAUHAS BEJIMUNHA,
XAPAKTEPUCTUUYECKASI ®YHKIUS, CBEPTKA, ®YHKILIMOHAJIBHBIE
[IPEOBPABOBAHUS CJIVYAUHBIX BEJUYMUH, PACIIPEJEJIEHUSI
BEPOSITHOCTEN CJIYYAMHBIX BEJIMUMH, OYHKILMSA
PACIIPEJEJEHUS CJIVYANUHON BEJIUYUHBI.

Obvexm uccredosanus: CliydaiiHas BeTUYHHA.

Ilpeomem uccneoosanus: (PyHKIHOHAIBbHBIE TPEoOpa3oBaHUs CIy4dalHBIX
BCJTUYMH.

Llenv pabomei: n3ydeHHE PA3NUUYHBIX (PYHKIMOHAJIBHBIX IPEeoOpa3oBaHUM

CHy‘I&fIHBIX BCIIMYHH.

Memoowi UCCIe008aHU: CBEpTKa pacrpeneieHu, METOJT

XapaKTePUCTUUECKUX (DYHKIIHM.

Ilonyuennvie pezyromamol u ux HoeusHa: VICNONb3ys W3yYEHHBIE METOMbI
(GyHKLIHMOHAIBHBIX  MPeoOpa3oBaHUl  ClAy4yaWHBIX  BEJIMYMH, JIOKA3bIBACTCS
CIIPaBEIJIMBOCTh  KJIIACCUYECKMX  PE3YJIbTATOB JJII CYMMbl HE3aBHUCHMBIX
ClIy4daiHbIX BelW4YuH. HaiineHsl pacnpeneneHuss NPOU3BENECHUS W YacCTHOIO

HC3aBHUCHUMBIX Cﬂy‘{aﬁHBIX BCIIMYMH IJIA HCKOTOPBIX pacnpez[eﬂeHHI‘/’I.

Obnacmsb 603MOIHCHO20 npakmuieckoco npumeHeHus. Ppe3yJbTaTbl pa6OTBI

MOI'yT OBITh UCIIOJIb30BAHbI B 3ajgadax MaTeMaTHUYE€CKON CTaTUCTUKHU.

I[I/IHJ'IOMHaSI pa60Ta BBIIIOJTHCHA aBTOPOM CaMOCTOATCIIBHO.



ABSTRACT

Diploma thesis: 42 pages, 6 reference sources.

Keywords: RANDOM VALUE, CHARACTERISTIC FUNCTION,
CONVOLUTION, FUNCTIONAL TRANSFORMATION OF RANDOM
VALUES, DISTRIBUTION OF PROBABILITY OF RANDOM VARIABLES,
DISTRIBUTION FUNCTION.

Object of research — random value.

Subject of research — functional transformation of random values.

Purpose of the work: the study of various functional transformations of

random variables.

Research methods: convolution of distributions, the method of characteristic

functions.

Obtained results and their novelty: Using the methods of functional
transformations of random variables, are proved the validity of the classical results
for the sum of independent random variables. The distributions of the product and
of the quotient of particular independent random variables for some distributions

are found.

Area of practical application: the results of the thesis can be used in

mathematical statistics.

The thesis was done by the author himself.



