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PE®EPAT
JluniomHuast pabota, 58 crpanun, 19 pucynka, 4 Tabnuil, 33 UCTOYHUKOB.

Katouesbie ciioBa: CETEBOU TPADUIK, CAMOIIOJIOBHE,
YCTOWYMBBIE PACHPEJEJIEHN, TIOKA3ATEJIb XEPCTA, AHAJIN3
AHOMAUJINI, TOITOJIOI MYECKUI AHAJIN3, METOJIbI OLIEHKI
[IAPAMETPOB.

O0beKT HccJIeJOBAaHUA — CETEBOU TPa(UK U €r0 CTATUCTHUECKUE
XapaKTEPUCTHKH.

Hean padoTbl — HcclieJOBaHUE CBONCTB CAMOMOI00MS CETEBOT0 Tpaduka
Y €ro anmnpoOKCUMAIINH C UCIIOJIb30BAHUEM YCTOMUHBBIX PACIIPENCICHUM, 4 TAKKE
CPaBHUTEIIbHBIA aHAJIN3 METOJOB OLIEHKH MapaMeTPOB 3TUX PACIPECICHUN U
rokaszarenst Xepcra.

MeToabl UCC/IeI0BAHUS — aHAJIN3 HAYYHOU JINTEPATYPbI, TEOPHUS
YCTOMYHUBBIX PACHPEAECTICHHUM, METOIbl MATEMATHYECKOW CTATUCTUKH, METObI
TOIOJIOTMYECKOTO aHAIN3A TAHHBIX, BBIYUCIIUTEIbHBIE SKCIIEPUMEHTHI U
MOJEIUPOBAHUE.

IHosryyeHHbIe pe3yJibTaThl — BBINOJHEH 0030p YCTOWYUBBIX
pacnpeieieHui U METOJIOB UX MapaMeTPUIECKON OLIEHKH, HCCIEI0BAHO
caMmornogo0ue ceTeBoro Tpaduka ¢ UCTOIb30BAHUEM PA3TUYHBIX MOIX0/I0B,
IPOBENEH CPABHUTEIBHBIN aHAJIN3 METOJIOB OLICHKHM NoKazarens Xepcra. Takxke
PacCMOTPEHBI COBPEMEHHbBIE METO/Ibl aHAJIN3A JAHHBIX, BKIIIOYAs AJIEMEHThI
TOMNOJIOTUYECKOro noaxoAa. IIpakTuyueckas yacTh BKIIIOUAET 00pabOTKY peaabHbIX
JAaHHBIX, OIIEHKY caMONo00us Tpaduka U HHTEPIPETALHIO PE3yIbTaTOB C TOUKU
3pEHUS XapaKTEPUCTUK CETEBOTO Tpa(UKa U BbISIBICHUS aHOMAJIHM.



PODEPAT

Heimmomuas pabota, 58 craponak, 19 imoctpartibri, 4 Tadmii, 33 KpBIHIII.

Kimouaswbis ciaoBbl: CETKABBI TPA®DIK, CAMAITAJIOBHACIID,
YCTOWIIBBIA PACHAJI3SIJIEHHI, TIAKA3UYBIK XEPCTA, AHAJII3
AHOMAUJIIN, TOITAJIATTYHBI AHAJII3, METAJIbI AIIOHKI
[TAPAMETPAY.

A0’eKT acjieJaBaHHA — CETKaBbI TPa(ik 1 sIT0 CTATHICTHIYHBISA
XapaKTapbICTHIKI.

Mbra nacjaegaBaHHs — JacielaBaHHe yiaciiBacluei camanago0Hacl
ceTKaBara TpaQiky 1 siro arnpakcimalibli 3 BBIKAPbICTAHHEM YCTOMITIBBIX
pacnajaszenay, a TakcaMma rapayHalbHbl aHAI3 METaJay aldHKI NapaMeTpay ra3ThiX
pacnajzenay i nmakazublka Xepcra.

MeTo/bl AacieqaBaHHs — aHAII3 HABYKOBAM JIITapaTyphl, TIOPHIS
YCTOMMIBBIX pacnaa3esay, MeTaabl MaTAMAThIYHAN CTATHICTBIKI, METa bl
TarajariyHara aHajizy JaJ3€HbIX, BbUIIYAIbHBIS SKCIIEPHIMEHTHI 1 Ma/IDJIIBAaHHE.

ATpbIMaHHBbIA BbIHIKI — BbIKaHAHbI arJid]l yCTOWIIIBBIX pacnaj3enay i
MeTajay 1X mapamMeTpbIlYHal aldHKI, 1aciegaBaHa caMarnagoOHaclb ceTKaBara
TpadiKy 3 BIKapPbICTAHHEM PO3HBIX MAABIX0/1aY, MPaBeI3eHbI MapayHaIbHbI aHaI3
MeTajay anPHKI makazubika Xepcera. TakcaMma pasriekaHbl Cy4acHBIsI METaIbl
aHaI3y aJ3eHbIX, YKIIOUAI0Ubl 2JIEMEHTHI TanajariyHara majibIxomy.
[IpakThIyHas yacTKa YKIIIOUAE alpalnoyKy pIajIbHbIX TAA3€HBIX, allHKY
camarnajo0OHactli Tpadiky 1 IHTIPIPITAIBIIO BEIHIKAY 3 MYHKTY TJIE/HKAHHS
XapaKTapbICThIK CeTKaBara Tpadiky 1 BbISYICHHS aHOMAJIIH.



ANNOTATION

Degree paper, 58 pages, 19 illustrations, 4 tables, 33 sources.

Key words: NETWORK TRAFFIC, SELF-SIMILARITY, STABLE
DISTRIBUTIONS, HURST EXPONENT, ANOMALY DETECTION,
TOPOLOGICAL ANALYSIS, PARAMETER ESTIMATION METHODS.

Object of research — network traffic and its statistical properties.

Purpose of the work — To investigate the self-similarity of network traffic
and its approximation using stable distributions, as well as to conduct a
comparative analysis of parameter estimation methods for these distributions and
the Hurst exponent.

Research methods — Literature review, theory of stable distributions,
mathematical statistics, topological data analysis methods, computational
experiments, and simulation.

Obtained results — A review of stable distributions and parameter
estimation methods was conducted. The self-similarity of network traffic was
examined using different approaches, and methods for estimating the Hurst
exponent were comparatively analyzed. Modern data analysis techniques,
including elements of topological methods, were also considered. The practical
part includes the processing of real-world data, evaluation of traffic self-similarity,
and interpretation of results in terms of traffic characteristics and anomaly
detection.



