3amaane 4 1mo Kypcy «baitecoBckmit BBIOOD Mozeaeit»

Ob6imag nadopmausa
e Bpewms cuaunm 3aganusi: 25e nHostopst, 21:00 mo Mockage;

e MakcumanbHag 0a30Bag omeHKa 3a 3aganue 100 6aI0B, TaK UTO MPH KEJAHUU MOXKHO
BBHIIIOJIHSATDL HE BCE;

e Ouenka aBropa HawaydIieii paborer yaBanbaercs (¢ yaerom 6asios ceepx 100), Ho He Gotee,
geM 710 250 6asI0B;

e Bompocer n camo 3aganne npuaEMaioTcs mo nouare: aduenkol@gmail.com;

e Tema muchbMa: BOIPOC IO 3aJAHUIO #£4 WM pelleHne 3a1aHusa #4;

e Ono3manne Ha HEIETI0 CHIZKAET OIEHKY B 2 pasa, omo3manne na wac ua 0.5 (7% = 0.41%;
e PaboThl OMO3JABIINX HE YIACTBYIOT B KOHKYPCe Ha, JYUIIYIO paboTy;

e 3ajanne He NPUHUMAETCS MOCJe ero pa3bopa u / Win nocae OObsIBIeHNsT 00 STOM.

Banmaua (6GailiecoBckuii MeTO IJIaBHBIX KOMIIOHEHT). PaccMOTpUM BEPOSITHOCTHYIO MO-
JieJIb METOJIa TJIABHBIX KOMITIOHEHT, CUUTast, YTO J/Is KazKJI0r0 oObekTa X; € R™ cymecTByer onuca-
HUE Z; € R? B NPU3HAKOBOM MPOCTPAHCTBE MEHbIel pa3zmMepHoCcTH, npuiem X; = Wz, + u+ €, e
p € R™ — ecth HEKOTOpOE CMeleHne (Ha Caydail HENEHTPUPOBAHHOCTH MPHU3HAKOB), a € € R™ —
IIIyMOBOI BEKTOP.

[Tycts umeercs BBIGOPKA X = [X1, ..., X;,| HE3ABUCUMBIX 00beKTOB. [IycTh

p(z;) = N(z;]0, I), p(e) = N(e|0, o°I).

Cunrtag W, 02, p — HeH3BeCTHBIMHU TTapaMeTpaMu 3a71a4l, a d (PUKCHPOBAHHBIM

a) seimucath p(X, Z|W, u, o) (3 6amra);

6) naiiru p(X|W, u, o) (3 6amna);

B) ¢ nomomipio EM-anropurva permmTh 3a1adqy HaXOXKIeHUs Hanbosee MPaBIONOI0OHBIX OIEHOK
W, pu, 0, TO eCTb pemuTh 33a9y

p(X|W, u, 0) - max ,
W, u, o

MOJIyunB uTepaTuBHbie (HhopMyIibl mepecdera qisg E u M maros (25 6amios). Kakoo anocrepuop-
HOe pacupeenenne p(z;|x;, W, o, u)? (10 6amnos) Kak u3MeHUTH BEPOATHOCTHYIO MOJE/Th, 4TOObI
y9ecTh, 9TO B JAHHBIX ecTh mpomycku? (10 6a11oB)
I) creHepnpoBaTh MpU3HAKOBYO MaTpuiy X € R™ ™ m = 1000, n = 10 ajust d = 2 myrem renepa-
i Z € R™* 4 nossiementro nesasucumo 3 N (0, 1) u Beimosinenns npeobpazosanus X = ZWT+e
a1a € ~ N(g|0, I), tne W € R™? marpuna mpeobpasosanus, Brbpannasg Baym. CpaBHATDL pe-
3yJAbTAT PAbOTHI AJITOPUTMA U3 M. B) ¢ OOBIYHBIM METOJOM TJIABHBIX KOMIOHEHT nisa d = 2 (10
GATLIOB);
1) (aBromarmyeckoe onpenesnenne unciaa kKoMmnonent) CumraeMm, 910 d = n. Begem anpuoproe
pacnpenenenne Ha W = [wy, ..., W,| Buga

p(Wia) =[] ( —)xp (=Fwiw;)

J=1

rae w; — CTOJ0IBI MaTpuibl W.
Ecmm a; — 00, 10 w]TWj — 0, TO €CcTh TPOUCXOTUT UCKIIOUCHUE COOTBETCTBYIONIEH KOMITOHEHTHI



u3 pasyiokenusi X; = Wz; + f + €, 9TO COOTBETCTBYET COKPAIIEHUIO YNC/IA TJIABHBIX KOMITOHEHT.
C nomompio Bapraponnoro EM-anropurva perurh 3agady (50 6aion)

p(X|p, 0, a) - max .
a, u, o
ITomckaska: B KauecTBe CKPHITHIX TepeMeHHbIX paceMorperh (Z, W) u Ha E-mrare ncrosbp3oBarhb
papuainontoe npudanzxenne p(Z, W|X, u, 0, a) =~ q(Z)qg(W).
e) JIjist MaTpUIbl MPU3HAKOB U3 M. ') BOCIOJB30BATHCS DE3YJbTATOM MYHKTA J) U MPOBEPHUTH,
MPOUCXO/IUT JIW MCKJIIOUeHNE BOCHMU JIUITHUX IVIABHBIX KOMIIOHEHT B XOJI¢ MAKCUMHU3AIIN 0O0CHO-
BauHocTH (20 GasIOB).



