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AHHOTAIIUA

B nunnomuoi padore 36 cTpaHUI] U 5 HCTOYHHUKOB.

CJIIVUHAMHAS BEJIMUNHA, ®YHKIMI CBEPTKU, MATEMATHUYECKOE
OXUIJAHUE, XAPAKTEPUCTHUUECKAS  ®YHKIMA,  BbIBOPKA,
IIOPSIAKOBBIE CTATUCTUKU  BBIBOPKU, TICEBJIOCIYYAWHBIE
YUCJIA, JATYUK, THUIOTE3A CJIYYAMHOCTH, OBOBIIEHHOE
MATEMATHNYECKOE OXXNIAHUE.

Lens aumioMHOM paboThl - U3yYEHHUE METOAO0B (PYHKIIMOHATBHBIX
npeoOpa3oBaHUil CIy4alHBIX BEJIMYMH M UX NPUIIOKEHUH. Bbuim paccMoTpeHbl
pa3zHooOpa3Hbie MEeTObl (PYHKIHMOHATIBHBIX MPeoOpa3oBaHuil Takue, Kak QyHKIIUU
CBEPTKM Il CJIOKEHMS, YMHOXEHHUsS M JejeHus W T.4. IIpoaHannsmpoBaHbl
PE3yNbTATHI TAKUX IPEOOPA30BaAHUM AJI IPUITOKEHUH.

B xone pabGoTbl ObUIO MPOBENEHO MOJEIUPOBAHUE CIYYaWHBIX BEIIUYUH C
paznuuHbIMA  QyHKOUSAMU  pacnpeneneHus.  OIeHEHO  KadecTBO  ATOrO
MOJEJNMPOBAHMS C MOMOUIIBI0 Kputepus KonamoropoBa u KpUTepHs il POBEPKH
TUIOTE3bl CilydaHOCTH. JlaHO ompezeneHue 0OOOIIEHHOTO MaTEeMaTHYECKOIO
OKMJAHUS M HCCIEJ0BaHa CBA3b MEXKIYy €ro CyLIECTBOBAaHHMEM H IIOBEJIECHUEM
BBIOOPOYHOTO CPEIHETO.



AHaTalubIAg

VY asimnomHail npauel 36 craponak 1 5 Kpbiill.

BBITTIAJIKOBASA BEJIIUBIHA, ®YHKIBISA 3IOPTKI, MATOMATBIYHAE
CITA/I3BIBAHHE, XAPAKTAPBICTBIYHASA  ®VYHKIIbIS, BbIFAPKA,
ITAPAJIKABBII CTATBICTBIKI BBIBAPKI, TICEYJIABBIIIAJJKOBBIX
KOJIbKACII, JATYBIK, T'ITIOT23A BBIITAJIKOBACIII, ABAT'YJIBHEHAE
MATOMATBIYHAE CITA/I3SIBAHHE.

Mbsra npIloMHal  mpanpbl -  BBIBYYIHHE MeETaaay (PyHKIBISTHAIBHBIX
nepayTBapdIHHSAY BBINAIKOBBIX BEIIYBIHB 1 1X MPBIKIaAaHHAY. Bblal pasriemkaHb
pa3HacTalHbIA MeTajabl (YHKIBITHATBHBIX TEepayTBApIHHAY Takisl, K (QYHKIIbI
CKPYTKI JIJIsl CKJIaJIaHHsI, MHOXKaHHS 1 A3sIeHHs 1 T.7. [IpaananizaBaHbl BBIHIKI TaKiX
NIepayTBAPIHHSAY JUJIS NPHIKJIAJAHHSY.

VY xoxn3e paboThl OBUIO MpaBea3eHa MaJRJIIBaHHE BBIMAJKOBBIX BEJIYbIHb 3
pO3HBIMI (YHKIBIAMI pa3MepKaBaHHS. AIPHEHA SIKacllb IdTara MajdJisiIBaHHS 3
nanaMorad KpeITApbilo KonmoropoBa 1 KpBITAPBIIO JJI MPaBEPKi TIMOTI3bI
BhIMaakoBacii. /laa3zeHa BbI3HAUdHHE alaryjbHEHara MaTdMaTbhlyHAra 4YakaHHS 1
JacjeaBaHa CyBs3b IaMDK SITO ICHaBaHHEM 1 [MaBo/131HaMi1 BeIOapadyHara Cspa3/IHATa.



Annotation

The thesis has 36 pages and 5 sources.

RANDOM VARIABLE, CONVOLUTION FUNCTION, MATHEMATICAL
EXPECTATION, CHARACTERISTIC FUNCTION, SAMPLING, ORDINAL
SAMPLING STATISTICS, PSEUDORANDOM NUMBERS, SENSOR,
RANDOMNESS HYPOTHESIS, @ GENERALIZED  MATHEMATICAL
EXPECTATION.

The purpose of the thesis is to study the methods of functional transformations
of random variables and their applications. Various methods of functional
transformations were considered, such as convolution functions for addition,
multiplication and division, etc. The results of such transformations for applications
are analyzed.

In the course of the work, random variables with various distribution functions
were simulated. The quality of this simulation is evaluated using the Kolmogorov
criterion and the criterion for testing the hypothesis of randomness. The definition
of generalized mathematical expectation is given and the relationship between its
existence and the behavior of the sample average is investigated.



