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Kadeapa MC
Bonpochl Kk rocy1apcTBeHHOMY 3K3aMeHY
Marucrepckasi nporpamma «CTaTUCTHUYECKUI AaHATHU3 U MPOTHO3MPOBAHNE PHUCKOB»

Jluneitnasa perpeccuoHHast Mojelb. MeToa HauMeHbIIUX KBaApaToB. OCHOBHBIE CBOMCTBA OLIEHOK
METOAda HAMMCHBIIINX KBaI[paTOB.

IIpoBepka TMHENHBIX TUIIOTE3 B PAMKaX KJIACCUYECKON MOJIEIIN PETPECCUMN.

JIMCKpeTHBIE MOJIENH BhIOOpA.

JIMCKpUMHHAHTHBIN aHAIHM3: IOCTAHOBKA 33/1a4H U €€ PELICHHUE B CIyyae U3BECTHBIX ITapaMeTPOB.
KnacrepHblif aHan3: mocTaHOBKA 33JJa4i M OCHOBHBIE TIOHSATHSL.

@yHKIHUA [T0JIE3HOCTU U €€ CBOWCTBA.

MHoromepHoe HOpMaITbHOE PACIpPECICHIE U €T0 OCHOBHBIE CBOMCTBA.

OOu1re MpUHIUIBI BBIOOPa CTPAaXOBbIX TApU(OB U TAPHUPHBIX CTABOK.

AcumnroTrnueckas popmysia sl CTpaxoBbIX Tapu(pOB B CTATUYECKON MOJIETH CTPaXOBAHUS:
CpaBHEHHUE KJIACCUYECKON U (DAKTOPU3AITMOHHON MOJICITH.

. ['apanTHpOBaHHBIE OLICHKH CTPaxoOBbIX Tapu(}oB A (HaKTOPU3ALMOHHON MOJENU CTPAXOBAHUS

IIPU ITyaCCOHOBCKOM 00beMe mopTders.

CriexTpasbHBII aHanu3 BpeMEeHHBIX psaoB. [leprogorpamma BeibopouHas. CBoHCTBa
nepuogorpaMmMsl. CriakeHHas IEpHOAOrPaMMa.

Jluneiinas ARMA(p,q) Mojenb BpeMeHHBIX psiioB. CTallMOHAPHOCTh, OOPAaTHMOCTb.
ABTOKOPpEISILIMOHHAS ¥ YaCTHAsl aBTOKOppesonHas GpyHKuu. O1eHnBaHuE MapaMeTpoB.
[Iporno3upoBanue.

HepasenctBa beppu-Occeena, OcunoBan Kama-Ilerpona.

[TyaccoHoBCKuE cilydaliHble CyMMBI: OIPEeIeHNEe, CBOMCTBA, aCUMITOTHYECKAas] HOPMAJIbHOCTb,
aHajor HepaBeHCTBa beppu-Occeena

I'eomerpuueckue U OTpHLIATENIbHbIE OMHOMHAJIBHBIE CITy4aiiHble CyMMBI: ONIPE/IEICHHUE,
IpeJeNbHbIE TEOPEMBI U OLICHKH CKOPOCTH CXOAUMOCTH.

[TpeoOpaszoBanue Dypre u ero cpoicTra. JInneitnsie punbTpel. Teopema o cBepTKe.
KparnomacuiraGHbIi aHanu3. AJTOPUTMBI Pa3I0KEHUS U PEKOHCTPYKIIUH.

[Toporosast 06paboTka kK03(pPpHULIHEHTOB BeiiBIET-pa3IokKeHnss. MeToIpIBbIO0pa Opora.

Mopnenu nporHo3upoBaHusi Ha ocHOBe AepeBbeB pemieHuil. Anroputmsl CHAID, CART, C4.5:
KPUTEPUH TTOMCKA pa3OrMeHni, TapaMeTphl OrpaHUYCHUS pocTa u 00pyOaHus nepesa.

Heiiponnsie cetu npsmoro pacrnpoctpanenus. Apxutektypsl MLP u RBF: crpykrypa cerei,
BUbl (DYHKIMI aKTHUBaIMU, aIrOpUTMBI 00yueHus, 6opbba ¢ mepeoOyueHHueM U ¢ MpodseMoin
JIOKAJIbHBIX MUHUMYMOB.

[Touck accormaTuBHBIX paBMI. ANTOpUTMBI Apriori u FP-tree: mocTpoeHne 4acThIX 3MU300B C
OTpaHUYEHUEM I10 MOAJEePKKE U (POPMUPOBAHKE TPABUII C OTPAHHUYEHHEM O JOCTOBEPHOCTH.

OCHOBHBIE CTPYKTYPHBI JaHHBIX B SI3bIKE R: BEKTOpPHI, MATPHIIBI, MACCUBBI, ()aKTOPHI, CITUCKH, AaTa
¢dpeiimel. [loaroroBka 1 MaHUTTYJIMPOBAaHUE JAHHBIMH C TIOMOIIH 1aTa (PperMoB: 0TOOp/yaaieHHne
NepEeMEHHBIX, HaOII01eHHH, 00beTMHEeHNsT HaOOpOB.

[Tpumenenne GyHKIMU Im 1151 TOCTPOSHUS, HHTEPIPETAIINN U JTUATHOCTHKHU OJTHO- U
MHOTO()aKTOPHBIX MOJIEJICH JUCTIEPCUOHHOTO aHAIIN3A.
[Tpumenenne GpyHkimu glm 115 MOCTpOSHUS U aHAIKM3a 000OIICHHBIX JIMHEHHBIX MOJIEIICH.

[TocTpoenue, uHTEPIIPETALIMA U TUATHOCTUKA JIOTUCTUYECKOM, FraMMa U IyaCCOHOBCKOM
PErpeECCUOHHBIX MOJIENEH.

[TocnenoBarenpHas v nmapajjiesibHas CI0XKHOCTh aIrOpUTMOB, HH(POPMAIIMOHHBIN Ipad u pecypce
napajuieJu3Ma ajirOpuTMOB.

ApPXUTEKTYpHBIE 0COOCHHOCTH TpaUUeCcKUX MPOLeCCOPOB, HANPaBIEHHBIE HA MACCUBHO-
napaiesibHble BEIYUCICHUS.
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