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PE®EPAT

Maructepckas aucceprauusa conepxkut: 40 crpanun, 12 nurteparTypHbIX
HMCTOYHUKOB, 9 WIUTIOCTpaluii, 5 Ta0Iul.

Llenv pabomsl — NOUCK HAUIYYILIEro coco0a MOJEIMPOBAHUS CIyYailHBIX
BEJIMYWH, YJOBIETBOPSAIONINX 3aKOHY TramMMa-paclpefielieHus U paclpeaeiieHUI0
Komm, a Takke 00OCHOBaHHWE OTCYTCTBHS MaTeMAaTHYECKOTO OXKUAAHUA Y
pacnpenenenusa Kommu.

B marucrtepckoit quccepraiuu ObUTH MOMYyYEHBI CIICTYIONIUE PE3YyJIbTAThI:

. pacCMOTPEHBI  paclpeneseHuss  CIy4YalHbIX  BEJIMYMH, a4  HMMEHHO:
paBHOMEpPHOE, HOpMallbHOE, pacnpezaeneHre Komu, ramma-pacnpenesieHue, B
YaCTHOCTH, DKCIIOHEHIIMAIbHOE, XU-KBaIparT.

. HCCJIEI0OBaHbI TEOPETUUECKUE OCHOBBEI MO/JICJTUPOBAHUSA JAHHBIX
pacnpeieNIeHU;
. CMOJIEJIMPOBAHBI CIIyYallHbIC BEJIWYMHBI, IMMOJIYUHSAIOIIMECS IPUBEIEHHBIM

3dKOHaM pacCIIpCaACIICHUA,

° IMPOU3BCACHA IIPOBCPKA I'MIIOTC3 O BUAC PACIIPCACIICHUA, KOTOPAasa HATJIAIHO
WILUIIOCTPUPYCT, YTO IMOJYUCHHBIC BI)I60pKI/I IMOJIHOCTBIO COOTBCTCTBYIOT HAHHBIM
3dKOHaM pacCIIpCaACIICHUA,

. pPaccMOTPEHO, 10Ka3aHO U MPOWJUTIOCTPUPOBAHO TO, YTO Y paclpeieieHus
Komm He cymiecTByeT MaTeMaTH4ecKOTO OXUIAHUSA, a Takke TOT (akT, 4To
CpelHee 3HaueHue He OYyJIeT SIBISATHCS COCTOSTEIHHONU OIICHKOW MaTeMaTU4eCKOro
OKHJIaHMUS;

PaGoTa npuMmeHnMa B Ka4ecTBe MOCOOUS ISl MOACIUPOBAHUS HE3aBUCUMBIX
CIIy4alHbIX BEJIMYMH U3 3aJlaHHOTO pacupeieseHUs IS MOCIEAYIOMEN TPOBEPKU
OCHOBHBIX METOJIOB OLICHUBAHHUS [TAPAMETPOB.



ABSTRACT
Diploma thesis: 40 pages, 12 reference sources, 9 illustrations, 5 tables.

The purpose of the work is to find the best way to model random variables
that satisfy the gamma distribution law and the Cauchy distribution, as well as to

justify the absence of the mathematical expectation of the Cauchy distribution.

The following results were obtained in the master's thesis:

e distributions of random variables are considered, namely: uniform, normal,
Cauchy distribution, gamma distribution, in particular, exponential, chi-
square.

e researched the theoretical foundations for modeling these distributions.

e random variables are modeled, obeying the given distribution laws.

e testing hypotheses about the type of distribution was carried out, which
clearly illustrates that the obtained samples fully comply with these
distribution laws.

e considered, proved, and illustrated that the Cauchy distribution does not
have a mathematical expectation, as well as the fact that the mean value will

not be a consistent estimate of the mathematical expectation.

The work is applicable as a manual for modeling independent random
variables from a given distribution for subsequent verification of the main methods

for estimating parameters.



