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Lesb ocBOeHNST THCHUIJIHHBI:
CdopmupoBaTh KOMIIETEHIIMU B c(epe aHATUTHUECKOH pabOThl B 001aCTH IKOHOMHUKH M
¢duHaHCOB, 00Pa0OTKH M aHAIM3a JAHHBIX, & TAKXKE HAYYHO-HCCIICI0BATEIbCKON pabOThI

Ilnan kypca:
Tema 1. baiiecoBckuii moaxox Kk Teopuu BeposiTHocTeii. Ilpumepnl OaliecoBcKux
paccy:xneHuii. ConpskéHHbIe pacHpene/ieHUusi, aHAJTUTHYECKMH 0alleCOBCKUIl BBIBOJ,
IKCIOHEHUHMATBHBIH KJIACC pacnpeneaeHu

Paznuuus mexay OalleCOBCKMMH M YaCTOTHBIMM IOJXOJAMU B TEOPUU BEPOSTHOCTEH.
[Tpumep OaliecoBckux paccyxaeHuil. [IpaBuia cyMMupoBaHusl U IPOU3BEACHUS BEPOSTHOCTEH.
®opmyna baiieca. Y cioBHas He3aBUCUMOCTb. J[Ba 0/IX0/1a K TEOPUU BEPOSTHOCTEM: YaCTOTHBII
noaxon u baiiecoBckuit moaxoa. Csizp Mexy 0aileCOBCKUM HOJAXOJOM U OyJeBOM JIOTHMKOIL.
ITprMep BEPOATHOCTHBIX PACCYXkKICHUM.

Tema 2. BaiiecoBckuii BbiOOp Monenu. Pemenmne 3agaum BbIOOpa moaenu no baiiecy.
O00CHOBAaHHOCTH MO/I€JIN.

[Tonnpiii  OaiiecoBCKMM BbIBOA. IIpumep HCMOIB30BaHHMS — aNpPUOPHBIX  3HAHUH.
ComnpsbkeHHble pacnpeneneHus. BepostHocTtHas mojaenb oOydenus. Hepapxuueckas cxema
baiteca.

[Tpunuun HamOosbiier oOocHOBaHHOCTH. (OOO0CHOBaHHOCTH Mojenu. Ilpumepsl
HCIIOJIb30BaHUS.

Tema 3. MeTon peJieBAHTHBIX BEKTOPOB ISl 321a4H perpeccuu

OO6001eHHble JHHEHHbIE Mojaenu. MeTon MakcuMyMa mpasponogoOus. Bsenenue
peryispuzaunn. MeToJ pelleBaHTHBIX BEKTOPOB. METOJ peleBaHTHBIX BEKTOPOB JUIS 3ajadu
perpeccum.

Metoa MakcuMmyMa npaBonono0us (Joructudeckas perpeccusi). Ontumuszanus GyHKIUN
npaBaonoaoous (IRLS). Mertoxa peneBanTHbIx BekTOpoB. [Ipubnmxenue Jlamnaca. Beraucnenue
000CHOBaHHOCTU. MeTO/1 pelIeBaHTHBIX BEKTOPOB [UIS 33J]au KJIaCCU(PHUKAIINH.

Tema 4. MeToa peseBaHTHBIX BEKTOPOB VI 3aga4yu Kiaaccupuxkanun u EM-anropurm.
BaiiecoBckuii MeTO IVIABHBIX KOMIIOHEHT.

Meton ontumusanuu Heiorona. EM-anroputm B obmem Buge. EM-amroputm uist
paszieneHus rayCcCoOBCKOW cMecHu. Jloructudeckas M MyJIbTHHOMUAbHas perpeccus. Meron
pEeNIeBaHTHBIX BEKTOPOB IS 331a4M KJIacCU(UKaLUu.

3agaya yMEHBIIEHUS PAa3MEPHOCTH B JIaHHBIX. METOa TJIaBHBIX KOMIIOHEHT. EM-
anroput™ g PCA. Yuer nponyckoB B JaHHBIX. balleCOBCKMI METOJ TJIaBHBIX KOMIIOHEHT.
BeposTHOCTHast cMeCh TIIaBHBIX KOMITOHEHT. [[puMeHeHne cMecH TIIaBHBIX KOMITOHEHT.

Tema 5. BapnanuoHHbIH M0AX0 KaK NPHOJIMKEeHHBbIH c11ocod 6aiiecOBCKOro BbIBOJA
I'amma-pacrnpenenenue. BelBog B BEPOATHOCTHBIX Moneisix. [IpuMepsl BEpOSTHOCTHBIX
MOJIEJICH: JINHEWHAs, JIOTUCTUYECKasi PErPEeCCUr, CMECh HOPMAJIbHBIX pacipeaesieHnid. HrokHss



OIlcHKa OOOCHOBAaHHOCTH. MUHUMH3AIMS B CeMEHCTBE (PaKTOPU30BAHHBIX pacIpeIeIeHUN.
IIpuMep npUMeEHEHUS BapUALlMOHHOTIO MIOX0/1a JUIsl MOJEIH JIMNHEUHON PErPECCUn.

Huseprenmnus KynbOaka-Jleii6nepa. Bapuanumonnsnii EM-anroputM. Pacnpenenenue
Jbxeddpuca. Bapuanuonnas auHeHHas perpeccusi.

Tema 6 MeToast Monte Kapiio no cxeme mapkosckuii neneit (MCMC)

Meroast MonTte Kapio B 6aiecoBckom noaxoze. [Ipocreiimue metoasl reneparuu. Mues
MCMC. Teopernueckue cBoiicTBa MapKoOBCKUX Lieneid. Cxema MeTrpononuca-Xactunarca. Cxema
I'n66ca. Ilpumenenme cxembl [nOOca It JUCKpEeTHOM MapkoBCckoW cetu. OleHKa
HOPMHPOBOYHON KOHCTAHTHI pacCIpe/IeNICHUs C TIOMOIIIbIO cxeMbl [ mb0ca.

Tema 7. Henapamerpu4eckue 0aiiecoBckue meroasbl. [Ipoueccst Jupuxie
Pacnipenenenune Jlupuxie u ero cBoiicTBa. ['eHepaiyisi BHIOOPKM M3 pacmpeiesieHus
Hupuxne. Habop ramma-pacnpenenenuii. “Jlomka nanku” (Stick-breaking). YpHoBas cxema.
IIpoueccor dupuxie. YcinoBHblie pacnpenenenus. [Ipencrapienus npouecca Jupuxie.
CwMmech pacripesiesieHul ¢ alpuOPHBIM pacipeeeHHeM, 3aJaHHbIM ITpoueccoM lupuxie.
Cxema MakHWuepna. Komnancuposannas cxema MakHuepna. BapuauroHHbIN BBIBOA.
O606menns nporecca Jupuxie. [Ipunosxkenus nporeccoB Jupuxiie u UxX pacumpeHuii.

Tema 8. JlarenTHOe pa3memenue Jupuxie (LDA). TemaTnueckue Moaeau 1Js KOJIeKIIHIA
TEKCTOB.

Pacnipenenenue upuxne. Monens LDA. BapuanmoHHsli MOAX0/ UL BBIBOAA B MOJENH
LDA. Cxema I'n66ca nst BeiBoa B Moaenu LDA. CriocoObl TpUMEHEHHUS TEMAaTHIECKON MOJIETH
LDA.

AynurtopHusle yacbl: 108

(I)OprI TEKYLIECT0 KOHTPOJISA A l'lpOMe)KyTO‘-IHOﬁ aTTeCTaluM: OIIPOCHI, JOMAIIHEC 3aJaHNC,
KOHTPOJIbHAA pa60Ta, 3a4CT
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1. Berpos JI.I1., KponoroB [[.A. baiiecoBckue METOIbI MAIIMHHOTO O0y4YeHUsI, yaeOHOe
nocoOue 1o cruernkypcey, 2007



