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Pedepar

B nanHoil numnioMHoON paboTe CONEPIKUTCA:
- 40 cTpanwii,
- 7 Tabmnuii,
- 3 pUCyHKa,
- 8 IUTEpaTYpPHBIX UICTOYHHUKOB.

Knouesvle cnosa:. I'AMMA-PACIIPEIEJIEHUE, NHOOPMAILIA
OUIIIEPA, TIPOBEPKA CTATUCTHUYECKUX THUIIOTE3, TUIIOTE3A
CIIYYAMHOCTU, KPUTEPUIT KOJIMOTOPOBA.

[lenbto paboOTHI SBISETCS TMOWUCK HAWJIY4IIEro crnocoda MoOJeIUPOBAHUS
CIIy4alHBIX BEJIMYMH, YJOBJIETBOPSIOMIMX 3aKOHY TaMMa-paclpeesiCHUs, a TaKkKe
OIICHUBAaHHE TTapaMEeTPOB TaMMa-pacipeie/ieHUs U MIOUCK ONTUMAIbHON OIEHKH.

C nomoinpto s3bika Python ObuTO HEMOCPEACTBEHHO CMOCIMPOBAHO ramMma-
pacripeiesieHne, KOTOpPO€ CpPaBHHBAJIOCh C TaMMa-pacrpesiesieHueM, IOTyYeHHBIM
0oJiee CIIOXKHBIM aJTOPUTMOM: C TIOMOINBIO MYJIbTUILUIMKATUBHOTO JaT4YHKa
MOJICIMPOBAJIOCH PABHOMEPHOE PACTIPE/ICIICHHE, a 3aTEM U3 HEro METOJIOM OOpaTHOM
(GYHKIIMK TIOJYYalloCh TTOKA3aTelbHOE pachpe/ereHne, U3 KOTOporo B JajibHeHIeM,
UCIIOJIb3Ysl CBOMCTBO BOCIPOM3BOJUMOCTH TaMMa-pacrpeesieHns, ObUI0 MOIydeHO
raMMa-pacrpe/eseHue.

B nporiecce ucciienoBanusi ObITM U3YUYE€HBI: METO/bI OIICHUBAHUSI HEU3BECTHBIX
MapamMeTpoB, Kputepuii coryiacuss KosiMoropoBa, TUIIOTE3a CIYyYalHOCTH, aJTOPUTM
MOJEINPOBAHUS PaBHOMEPHOI'O pacrpeneneHus, UCITOJIb3YIOIIHIA
MYJIbTUIUIMKATUBHBIN JaTUHK.
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The main target of the work was to find the best way to model random variables
that satisfy the law of gamma distribution, as well as to estimate the parameters of
the gamma distribution and find the optimal estimate. There were several ways of
modeling gamma. Using the Python language, the gamma distribution was directly
modeled, which was compared with the gamma distribution obtained by a more
complex algorithm: a uniform distribution was modeled using a multiplicative sensor,
and then an exponential distribution was obtained from it using the inverse function
method, from which, later, using the reproducibility property gamma distribution, a
gamma distribution was obtained.

In the course of the research, the following were studied: methods for estimating
unknown parameters, Kolmogorov's goodness-of-fit criterion, randomness
hypothesis, an algorithm for modeling a uniform distribution using a multiplicative
Sensor.



