TeopeTnyeckuin MUHUMYM 110 Kypcy «MaTeMaTH4YeCKHe OCHOBBI TEOPUH
nporLosupoBanusa» 2014

HesHaHuWe oTBeTa Ha 110601l U3 HUxecnegyruwmx Bornpocos aBTOMaTn4eCK BNeYeT
HEeyOO0BNETBOPUTE/IbHYHO OLUEHKY 3@ 3K3aMeH. otn BOMPOCHI ABNAKOTCA IULWb HeO6XOAVIMbIM
Tpe6OBaHVIEM. 3HaHMe OTBETOB TO/IbKO HA 3TU BOMPOCHI He obecneynBaeT NOJIOKUTE/IbHOM OLLeHKH 3a

9K3aMeH.

1. B Kakux cnyyanx NpMMeEHAIOTCA MeTOAbl PAcno3HaBaHUA, METOAbl PerpecCcMoOHHOro aHan3a?
MpuBecTn NpMMepbl 3334 PAacNO3HABAHMA KU3 KUSHUY.,

2.  YT0 TaKoe 0606ulatowan cnocobHocTb? MeToabl oueHKN obobuiatolein cnocobHocTu. YTo Takoe

CKO/Ib3ALLNIN KOHTPO/b?

Y70 Takoe apdeKT nepeobyyeHna? Mpusectn npumep nepeobydeHus.

YT1o TaKoe baltecoBcKkMi KnaccupumkaTop?

CTpyKTypa anropmMtMma pacnosHaBaHuA. YTo Takoe pacnosHaowmin onepatop?

KakoBbl Lenn ncnonbsosaHna ROC aHanm3a B 3a3a4ax pacno3HaBaHuA.

Y70 Takoe MeToA MaKCMMaabHOro Npasaonono6ms? NMpueect Nnpumep NPUMEHEHNA METOAaA.

Y70 Takoe meToa HamMeHbLUMX KBagpaTos?

Lo N kW

[aTtb onpegeneHne maTemMaTMUYECKOroO OXMAaHMA, KOBapuaLmMn, ancnepcum, KoapduumeHTa

Koppenaumin. YTo Takoe KoBapnauMOoHHaA MaTpuLa ANA MHOTOMEPHbIX C/ly4alHbIX BEIMYUH?

10. 3anucaTb Gopmyay Ana 04HOMEPHOro/MHOTOMEPHOro HOPMaJiIbHOTO pacrnpeseneHus.

11. 3anucaTtb popmyny aaa GUHOMMANBHOTO pacnpegeneHms. YTo oHO onucbiBaeT?

12. Yto Takoe meTopn k-6aurKaliwmx cocegen?

13. Yvo Takoe JInHelHbI ANCKPUMUHAHT Ouluepa?

14. YT10 TaKOE MHOTOC/NIOMHbIN NEepPLENnTPOH?

15. OcHoBHas MAaes meToaa ONOPHbIX BEKTOPOB. K pelieHnio Kako ONTUMMN3aLLMOHHOM 3a4a4m
csoautca MOB?

16. [aTtb onpegeneHune Tecta u TynMkosoro Tecta. Obuan cxema TeCTOBOro a/iropuTMa.

17. [aTtb onpeaeneHune npeactaButenbHoro Habopa. ObWan cxema anropMTMa pacnosHaBaHums,
OCHOBAHHOIO Ha TYNMUKOBbIX NpeAcTaBuUTe/IbHbIX Habopax.

18. M3n0%uUTb 06LLYIO0 CXeMY aropUTMa BblYMCAEHMA OLEHOK.

19. [aTb onpeaeneHne ONOPHOro MHOXECTBA M XapaKTEPUCTUYECKOTO BEKTOPA ONOPHOrO MHOXeCTBa.
20. Kakum obpasom BBOAATCA asnrebpanyeckme onepaummn Hag, anroputmamm pacnosHasaHma? Yto
TaKkoe nMHeltHoe n anrebpanyeckoe 3amblKaHUE MHOXECTBA a/ITOPUTMOB Pacno3HaBaHMA?

21. O6uias cxema pelualoLLero gepesa.

22. O6uwan cxema MeToA0B pacrno3HaBaHUA, OCHOBaHHbIX Ha FOJ1I0COBAaHUM NO CUCTEMaM
3aKOHOMEpPHOCTEN.

23. Uenu ncnonb3oBaHMA KNacTePHOro aHanM3a. YTo Takoe nepapxnmyeckne Metoabl Knactepmsaumnm?

24. 410 TaKoe meTop, rnaBHbIX KOMMOHEHT?

25. OcHOBHbIE Len MeToAoB aHaIn3a BbIXKMBAEMOCTH (HagEXHOCTH).
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[IporpaMmma 3K3amMeHa o Kypcy «MaTeMaTu4ecKve OCHOBBI TEOPUH
NpPOrHo3vupoBaHua» 2014

O6nactb NPUMEHEHMA METOA0B, OCHOBaHHbIX Ha 0By4YeHMUM No npeueseHTaM (MaWMHHOM
06yuyeHunn). Npmumepsbl NpumeHeHus. MNoHATMe obydatolelt BbiIbopkKu. Cnocob obyyeHus,
OCHOBAHHbI Ha MMHMMM3ALMM SMMNUPUYECKOTO PUCKA.

MoHATMe 0bobLatoLLelt cnocobHOCTU. 1A KaKMX aArOPUTMOB AOCTUIAETCA MaKCUMYM
obobuatoulen cnocobHocTn? ballecoBCKMit KnaccudumkaTtop.

Cnocobbl oueHKM ob6obLwatowen cnocobHocTU. CKONb3ALWMIA KOHTPOb.

dddeKT nepeobyyeHus.

TeopeTuyeckune nogxoabl K uccnegosaHuto obobuuatouenn cnocobHocTu. Teopusa BanHuka-
YepBoHeHKUCa. [OHATUE PaBHOMEPHOW CXOAMMOCTM YacTOT OLIMOBOK K UX BEPOATHOCTAM. YCnoBuUA
OOCTUMKEHUA PaBHOMEPHOW CXoaMMOCTU. PYHKLMM pocTa U eé cBolicTBa. MoHATME EMKOCTH
MHOecTBa a/IroPUTMOB U eé cBA3b C obobLLatowelt cnocobHOCTbIO.

MeTopg MHenHaa mawunHa. Cnocob obyyeHus.

JNnHeliHan perpeccus. Micnonb3oBaHWe MeToAa HaMMEHbLUMX KBaZpaToB A1 OLLEHKU
KoadpopumumeHToB. CBA3b MHK ¢ meTogom makcMmanbHoOro npasaonoaobma. OueHka napameTpoB
OZLHOMEPHOM perpeccum.

Monck KoadpdrLMEHTOB MHOTOMEpPHOW perpeccum ¢ nomolbto MHK. ®opmyna ans perpeccMoHHbIX
K03 dMUMEHTOB. AABNEHNE MYNBTUKONNMHEAPHOCTHU.

CBoWicTBa ONTUMA/IbHbIX PEFPECCU.

TPEXKOMMNOHEHTHOE pa3fioxeHne 0606WEHHOM OWMOKKU. CMbICA LYMOBOM COCTaBAAIOLLEN,
COCTaBAAOLWLEN CABUIA U AUCNEPCUOHHOM cocTaBastowei. Bias-Variance gunemma.

baliecoBckne metoabl 0byyeHmn. HamBHbIN BaltecoBCKM KnaccudmrKaTop. ANNpPoKCUMaLLma C
NMOMOLLLbIO MHOTOMEPHOrO HOPMasibHOTO pacnpegenerHusa. Cnocob obyveHus.

JINHeNnHbIN ANCKpUMUMHAHT Puwepa. Cnocob obyyeHus.

MeTtog k-6ankanwmx coceaen. Cnocob obyyeHus.

JNloructnyeckan perpeccus. Cnocob obyyeHus.

PacnosHaBaHWe Npu 3a4aHHOM TOYHOCTM PAacno3HaBaHMA OAHOMO U3 Knaccos. ONTMmanbHoe
pelleHne cornacHo nemme HelimaHa-MupcoHa.

ROC aHanus. OcHoBHble uenn metoaa. Cnocob noctpoerHns ROC KpuBbIX.

MpUHUMN YacTUYHOM NpeueaeHTHOCTH. [ToHATUE TynnKoBoro Tecta. O6Lan cxema TeCTOBOro
anroputma. O6obuieHne ans BewecTBeHHO3HaYHOM MHPOopMaL K.

MoHATME TYNMKOBOIO NpeacTaBuTeIbHOro Habopa. Obwasn cxema anropuTMa pacrnosHaBaHus,
OCHOBAHHOIO Ha TYNUKOBbIX NpeAcTaBuUTeIbHbIX Habopax. 0606LeHMe AN BeleCTBEHHO3HAYHOM
nHdopmauum.

Mogenb ANropuTMOB BbIYUCNEHNA OLLEHOK. MOHATUA ONOPHOTO MHOXKeCTBa, GYHKLMKN 6AN30CTH,
dbopmMyibl 419 BbIUMCAEHMA OLLEHOK 3a Kaccbl. KomnakTHble Gopmyibl 418 OLEHOK B C/ly4ae, Koraa
NPU3HAKKU PAaBHOMNPABHbI, @ MOLLHOCTb OMOPHbIX MHOXeCTB PpUKcMpoBaHa.Cnocobbl 0byyeHua ans
moaenu ABO.

Moaenb NCKycCTBEHHOMO HelpoHa. MNepuentpoH Po3eHb6i1aTTa n meToa ero obyyeHus, ycnosme
CXOAMMOCTH.

MHOrocnoMHbIN NePUENTPOH M ero CTPYKTYpa. ANNPOKCUMMPYIOLW,AA CNOCOBHOCTb MHOTOCNOMHbIX
nepuenTpoHoB. MeTtoa o6paTHOro pacnpocTpaHeHUa oWmnbKK.

AlaepHble MeToAbl OLLEHKM NAOTHOCTU pacnpeneieHuns Knaccos.

MeToz onopHbIX BEKTOPOB. KoHLeNUMa MakcuMaabHoro “3asopa”. CBeaeHue K 3agade
KBaZpaTUYHOIo NporpamMmmMmmnpoBaHma. Ycnosumsa, Hanaraemble Teopemoit Kapywa-KyHa-Takkepa.
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[BoncTBeHHasA 3afa4a KBaApaTUYHOIO NporpammmnpoBaHma. OnopHble BEKTOPA M UX POJib B
$bopmMMpPOBaHNK pPacno3HatOLWEro aaropuTma.

0O606LeHMe NCXOLHOrO BapMaHTa MeToa ONOPHbIX BEKTOPOB Ha CAy4al OTCYTCTBUA IMHENHOM
pasgenmmoctu. “CmardyeHne” ycnosma IMHEMHON Pa3aeIMMOCTM C MOMOLLbO BBEAEHMUSA
OOMNONHUTENbHbIX NepeMeHHbIX. OCHOBHble OT/IMYUA OT UCXOLHOMO BapMaHTa MeToAa.
0O606LeHe meToaa ONOPHbLIX BEKTOPOB, NMO3BOIAIOLLEE CTPOUTb HESIMHENHbIE pasaensatowme
NMOBEPXHOCTU.

Pewatowme gepesbs. Metoabl obyyeHmAa. MHAEKCbI HEOAHOPOAHOCTU. KpUTepmm 0CTaHOBKM
BeTBneHus. MeToapl “noapeskn”.

KonnektusHble metoabl. 06ocHoBaHMe. OWKMOKa BbINyKAOM KOMBUHAUMK aAropuTMOB
NPorHo3npoBaHuA. MpocTbie KOMUTETHbIE MeToabl. HansHbI BanecoBckuiA Knaccuduratop.
JNlornyeckan KoppeKuma. MOHOTOHHbIM IOFMYECKUIA KOPPEKTOP.

Anrebpaunyeckme meToabl KOppekuun. BeeaeHne anrebpanyeckmx onepaumii Hag Pacno3HatoLMmMM
anroputmamu. JInHenHoe n anrebpanyeckoe 3amblkaHue. MNoaHOTa 33434M PacnoO3HABAHMSA
OTHOCUTE/IbHO MHOXECTBa OMepaTopoB. YC/I0BMe CYLLLEeCTBOBAHMA KOPPEKTHOIO a/iIropuTMa B
JNIMHEMHOM 3aMbIKaHWK U anrebpanyeckom 3amblKaHUAX.

JNInHenHoe n anrebpanyeckoe 3amMblKaHMA HaZ MOLENAMM anropuTMoB. KOppeKTHOCTb
anrebpanyeckoro sambikaHusa mogenn ABO OTHOCUTENbHO PeryaapHbIx 3a4au.

KonnekTuBHble MeToAbl, OCHOBaHHbIe Ha ByTCTpan penankaumax. Metog 63rrmHr.

MeTog, 6ycTuHr.

MeTozbl, OCHOBAHHbIE HA FOJI0COBAaHUM MO CUCTEMAM IOTMYECKUX 3aKOHOMepPHOCTel. MonHble n
YacTUYHble IOTMYEeCKME 3aKOHOMEPHOCTU. MeToZbl Noncka. KonnekTneHoe pelleHume.

MeTopg, «CTaTUCTUYECKUN B3BELIEHHbIE CUHAPOMbI». ONTUManbHble Pa3bueHnsa B pamkax
dUKcnpoBaHHbIX mogenei. KonnekTuBHoe peLueHue.

MeTopabl Knactepusaunu. Llenn knactepHoro aHanunsa. Metog, k-BHYTpUrpynnoBbIX CpeaHUX.
Anroputm ®openb. Mepapxuveckne metoabl KnactepmsaLnu.

KonneKkTuBHble pelleHusa B KnactepHom aHanuse. Cymmatopbl. KoHTpacTHble maTpuubl. Monck
ONTUMANbHOFO KOJINNEKTUBHOFO peLLeHUs.

MeToabl MHOrOMEPHOI BM3YyannsaLmu.

MeTog, rnaBHbiXx KOMNOHEHT. MeToA, NoucKa 1 CBOMCTBA F/1aBHbIX KOMMOHEHT.

OCHOBHble NOHATUA TEOPUM HalleCOBCKUX CETEN.

MeTozbl aHann3a BbI*KMBAEMOCTHU (HagEKHOCTM). OLEHKM KPUBBIX BbIXKMBAaEMOCTM MO MeToay
KannaH-Mawnepa. Mogenb Kokca.

MporHo3upoBaHMe BpeMeHHbIX pafoB. MeTog ckonb3awero cpegHero. Mcnonb3oBaHne meToaos
MaLMHHOIo 0by4yeHMA NPM NPOrHO3MPOBAHUN BPEMEHHbIX PAAOB. MOUCK LUKNOB.



