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AHHOTALIMSA

Junnomnas paboma: 47 cmpanuy, 10 wunmocmpayuii, 62 gopmynel, 3
NPUTOJHCEHUS, 9 UCMOYHUKOS.

Knwouesvie  cnosa: AHAJIN3, PACIIPEJIEJIEHUE, CIIVUAUHAS
BEJIMUMHA, TIAPAMETPUYECKHUE METOJIbI, HEITAPAMETPUYECKUE
METO/BI.

Obvexmom uccied0o8anus sGAAIMCS METOAbl W aJITOPUTMBI OIICHUBAHUS
pacrpeneneHuin BEPOSTHOCTEN CIIyYalHBIX SIBJICHUU.

IIpeomemom uccnedosanus aensiemcs CPaBHUTENbHBIN aHann3 3 (HEKTUBHOCTH,
TOYHOCTH MU TPUMEHUMOCTH MapaMETPUYECKUX M HeMapaMeTPUYECKUX METOJIOB
OLICHUBAHUS pacrpeneneHuin BEPOSITHOCTEM.

Llenvto  pabomwvl  Aensiemcs.  TPOBECTH  CPAaBHUTENBHBIM  aHAIMU3
MapaMeTpUYECKUX U HEMapaMEeTPUUECKUX METOJIOB OILICHUBAHUS PACHPEICIICHUN
BEPOSITHOCTEN CIIy4anHBIX SIBJICHUM.

Memooamu  uccnedosanus  A6nAOMCs  AHAIU3  HAYYHOM  JIMTEpaTypHI,
CpPaBHUTEJIbHBIA  aHAJU3  METOJOB, TMPUMEHEHHE K peaJbHbIM  JIAHHBIM.

llonyuennvie pesynomamsl u ux HO8U3HA: OBUIM PACCMOTPEHBI CYIIECTBYIOIINE
METO/IbI OIIEHUBAHUS PACTIPEICIICHUI BEPOSITHOCTEH CIydallHbIX BETUYUH, MPOBEIEH
CPaBHUTEJIbHBIA aHAIM3 METOJIOB, pa3padOTaHO MPUMEHEHHE METOIOB K peabHBIM
JAHHBIM,  CHUCTEMaTU3UPOBAHbl  KPUTEPUM  BBIOOpA  METOJOB  OILICHUBAHUS
pacIpeneeHun.

Jlocmoseprnocme  mamepuanos u - pe3yibmamog OUNIOMHOU  pabombi:
MaTepualibl M pe3yJbTaThl SIBISIOTCS JOCTOBEPHBIMHU, padoTa BBHIMIOJIHEHA
CaMOCTOSITEIIBHO.

Obnacmvio  803MONCHO20 NPAKMUYECKO20 NPUMEHEHUs AGIAI0mcsl OLEHKa

PHCKOB, IIPOTHO3UPOBAHUS PHIHKOB, KPEIUTHBINA CKOPHHT .



AHATANBISA

Lvinnomnasn npaya, 47 cmaponax, 10 intocmpaywiii, 62 ¢hopmyns, 3 namatka, 9
KDbIHIY.

Kniwouasvisns  cnosvr. AHAJII3, PA3MEPKABAHHE, BbIITAJIKOBAS
BEJIIYbIHA, IIAPAMETPBIUHBIA META/IbI, HEITAPAMETPUYECKUE
METAJBI.

Ab’exmam oOacneoasanus 3’AyAAOYYa METANbl 1 aNTapbITMBl aAIlPHLBAHHS
pa3MepKaBaHHSY BEparoHacIsty BBITIAIKOBBIX 3'sy.

Ilpaomemam Oacneoasanns 3 ’sayrsaroyya TMapayHaIbHBI aHai3 d()EKTHIYHACII,
JaKJagHacl 1 JgacTacaBajbHACIl MApaMETPBIYHBIX 1 HEMapaMeTPUYECKUX MeTajay
alPHbBAHHS pa3MepKaBaHHSIY BEparoJHacLsy.

Mbmau npayer 3’aynseyya’ npaBecll MapayHalIbHbl aHaJl3 MapaMETPBIYHBIX 1
HeNapaMeTpUUeCKUX MeTajay alPHbBAaHHA pa3MEpPKaBaHHSY  BeparoJHaclisy
BBITIJIKOBBIX 3'sy.

Memaoami  Oacnedasanns 3’ayisioyya aHaidl3 HaBYKOBall JIITapaTyphl,
napayHajlbHbl ~ aHaI3  MeTajuay, NpPbBIMAHEHHE J1a  plAIbHBIX  JaJ3€HBIX.

Ampvimanvia 8blHIKI | X HaGi3HA: ObUIl pa3rIePKaHbl ICHYIOUbIS METajbl
al[PHbBAHHS pPa3MEPKaBAaHHSY BEPAaroJHACLSY BBINAJKOBBIX BEIIUbIHb, MMPABEI3ECHbI
napayHalbHbI aHalI3 METajay, pacrpaljaBaHa MpPLIMSHEHHE METajay Ja pIajbHBIX
MAJ3€HbIX,  CICTAMAThbI3aBaHbl  KPBIT3pBIl  BbIOApY  MeTajgay  aldHbBaHHA
pa3sMepKaBaHHsAY .

Jlacmasepuacyb mamapwvisanay i 6bIHIKA) ObINJIOMHAL Npaybl. BHIKAPBICTAHBIS
MaTAPbIJIbI 1 BBIHIKI 3 AyJSIONA JAacTaBEpHBbIMI, IMpala BbIKAHAHA CaMacTOMHA.

Bobnacyb macubimvix npvimanenHsy — alldHKa PhI3BIK, IparHa3aBaHHs PhIHKAY,

KP3ABITHBI CKOPBIHT'.



ANNOTATION
Diploma work, 47 pages, 10 illustrations, 62 formulas, 3 appendixes, 9 sources.

Keywords: ANALYSIS, DISTRIBUTION, RANDOM VARIABLE,
PARAMETRIC METHODS, NONPARAMETRIC METHODS.

The object of the research is methods and algorithms for estimating probability
distributions of random phenomena.

The subject of the research is comparative analysis of the effectiveness,
accuracy, and applicability of parametric and nonparametric methods for estimating
probability distributions.

The purpose of the research is to carry out a comparative analysis of parametric
and nonparametric methods for estimating probability distributions of random
phenomena.

Research methods include analysis of scientific literature, comparative analysis
of methods, application to real data.

The results of the work and their novelty: the existing methods for estimating
probability distributions of random variables were considered, a comparative analysis
of the methods was carried out, the application of the methods to real data was
developed, and criteria for choosing methods for estimating distributions were
systematized.

Authenticity of the materials and results of the diploma work: all materials and
results are authenticc The work was completed independently.

Recommendations on the usage: The results can be applied in risk assessment,

market forecasting, credit scoring



