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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHUX PYyOPHK: 28.17.19

Tema gucepranii:
1. MeTonu rosy1iHOMiasIbHOTO OLiHIOBaHHS [1IAPAMETPIB I0JIirayCoOBUX MOJEJIEN [P MOMEHTHO-KYMYJISSTHTHOMY

OIINCi.

2. Methods of polynomial estimation of polygaussian models parameters with the moment and cumulant
description.

Pedepar:

1. O6'eKT BOCIIPKEHHS: IPOLECH OL[iHIOBAaHHS [TapaMETPiB I0JIirayCOBUX MOJEJIEN HA OCHOBI CTOXaCTUYHUX
nosiiHomiB KyHueHka. MeTa focCilipkeHHs: po3po6Ka Ha OCHOBI arapaTy CTOXaCTUYHUX MOJIiHOMIB KyHueHka
METOJiB CTaTUCTUYHOTIO OLIiHIOBaHHS IapaMeTPiB M0J1iraycoBux Mogesei npu nephopoBaHOMY MOMEHTHO-
KyMYJISSHTHOMY OIMCI, AJ1s1 eeKTUBHOI peaizallii npolenyp anpokcrumallii po3noisiB eMIipuyHUX JaHUX Ta
reHeparii BUNnagKoBUX [IOCIiTOBHOCTEN. MeTOAM HOCIIIKEHHA: MaTEMAaTUYHUI arapaT Teopii IMOBIPHOCTI Ta
MaTeMaTU4HOI CTAaTUCTUKY, TeOpil CUTHAJIIB, TeOpii allpOKCUMAaLIIHUX METOIiB, iMiTaliiiHOro (KOMII'IOTEPHOTrO0)
MOJIEJIIOBAHHS, a TAKOK MATEMAaTUYHUX YACEIbHUX METOiB. METOIM CTaTUCTUYHOTO OIPALIOBAaHHS, OJlepsKaHi B
IYcepTaliliHiil poboTi, [PYHTYIOTCSI HA BUKOPUCTAHHI arnapary CTOXaCTUYHMX M0J1iHOMIB KyHueHKa, e(peKTUBHICThb
BUKOPUCTAHHS IKOTO NPOSBJIAETLCA 32 YMOBU BiIMIHHOCTI PO3NO/iNy CTATUCTUYHUX JAHUX Bifj rayCOBOTrO 3aKOHY.

Bepudixkanis orpruMaHuX pe3yibTaTiB IPOBOAMIACS 32 JOTIOMOTOI0 CTATUCTUYHOTO MOJEJII0BaHHS (MeToy MoHTe-



Kaps0). HaykoBa HOBU3HA OJlep>KaHUX PE3YJIbTaTiB: BIEplIe pO3pO0IeHO METOM, allPOKCUMALlii EMITIpUYHUX TaHUX
i3 3aCTOCYBaHHSM I10JIirayCoBUX PO3IOAiIiB IpU 1epdOpOBAaHOMY MOMEHTHO-KYMYJISHTHOMY OIIMCI Ta
[I0JIiHOMiaJIbBHOMY OLIiHIOBAHHI iX [IapaMeTpiB, 10 MifBuILye afeKBaTHICTb MoJesiel. [IpakTruiHe 3HaYeHHS
OJIEP>KAHUX Pe3yJIbTaTiB: pO3POOIEHO METOIUKY CUHTE3Y O0YMCIIIOBAJIbHUX aJITOPUTMIB CTaTUCTUYHOTO
OLIiHIOBaHHSI IapaMeTPiB 10J1irayCoOBUX MOJIeJIei, sIka MO>Ke OyTH BUKOPUCTAHA /1J1s1 BUPillleHHs IPUKJIQHUX 32134
CTOXaCTUYHOI arrpokcrMallii Ta reHepallii; 3allpOIIOHOBAHO 3aCTOCYBaHHS PO3POOJIEHUX METOIB [1JIs1 OL[iHIOBaHHS
SIKOCTi BUPOOHMYMX IIPOLIECIB; peasli3oBaHO IPOrpaMHUIl FeHEPaTOP TECTOBUX BUINAAKOBUX IOCIIiJOBHOCTEN i3
33JJaHMMU BJIACTUBOCTSIMU B N1aKeTaX iHKEHEPHUX PO3pPaxyHKiB. Pe3ysbTaTy JociigKeHb BIIPOBaIKeHi Ha

BUPOOHULITBI Ta B HABYAJIbHOMY IIPOLIECi.

2. The object of study: process of parameter estimation polygaussian models based on stochastic polynomials
Kunchenko. Goal of study: the development of methods for estimation of parameters of polygaussian models with
punched moment and cumulant description based on the apparatus of stochastic polynomials Kunchenko for
effective implementation of distribution approximation procedures for empirical data and generation of random
series. Methods of study: mathematical apparatus of probability theory and mathematical statistics, theory signal
theory approximation methods, simulation (computer) modeling, mathematical and numerical methods. Methods
of statistical processing obtained in the thesis, based on the use of stochastic polynomials Kunchenko system, the
effectiveness of which is shown provided statistical differences in the distribution of Gaussian law. The scientific
novelty of the results: first developed approximation method for empirical data by polygaussian distribution with
perforated moment-cumulant description and polynomial evaluating their options, which increases the adequacy
models. The practical value of the results: developed a method of synthesis of algorithms for computing the
statistical parameter estimation polihausovyh models that can be used for applications of stochastic approximation
and generation; Application of the developed methods for evaluating the quality of production processes;
implemented test program generator of random sequences with desired properties in packages of engineering
calculations. The research results implemented in manufacturing and in studying process.
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