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CnucoK BONPOCOB K 3K3aMeHY 0 Kypcy

«bailecoBCKHe MeTO4bl MALLIMHHOI'O 00y4YeHUs1», oceHb 2014

baiiecoBckuii moaxo K Teopun BeposiTHocTed. OLieHKa mapamMeTpoB B 6alleCOBCKOM M YaCTOTHOM
noaxone. Ilpumepsl 6aiieCOBCKUX pacCyXAeHUH.

Conpsxénnble pacnpeaeneHus. [Ipumepsl. DKCIIOHEHIIMAIBHBIN KJIACC pacIipeleIeHHi, Ero CBOMCTBA.
Pemenue 3anaun BeiOopa mozaenu mno baiiecy. O6ocHoBaHHOCTH MosenH. [lomHbIi GaiiecoBckuit
BBIBOJ.

BeposiTHOCTHAs: MOZIEIIb TMHEHHON perpeccuu. MeTo| pesIeBaHTHBIX BEKTOPOB IS 3a1a4U PETPECCUMN.
Jloructuueckas perpeccus. MeTos peleBaHTHBIX BEKTOPOB IS 33/1a4H KilacCU(pUKaLnu.
EM-anroput™m B o61iem Buze. [Ipumepsl npuMeHeHuUsI.

BapuanmoHHbIH 01X0/1 AJIst TPUOIMKEHHOT0 6alleCOBCKOTO BHIBOJIA.

BapuannoHHas 1uHENHHas perpeccust.

3azaya yMEHBIIEHHS Pa3MEPHOCTH B IaHHBIX. BEpOATHOCTHAsI MOZEIb TJIaBHBIX KOMIIOHEHT, €€
o0yueHHe ¢ ITOMOUIBI0 METOJIa MAKCUMAJIBHOTO TNpaBaonoaoous u EM-anroputma.

Pacnpenenenue upuxie. CBoiicTBa HaAKOIUIEHUS U HeliTpanbHOCTH. ['eHepanus BeIOOpKU U3 Jupuxie
yepe3 raMMma-pacrpeienieHus u yepes stick-breaking.

baiiecoBckas MOJENb pa3iesIeHUs CMECH r'ayCCUuaH. BapualnOHHBIN BBIBOJ I HEE.

Temaruueckas mogens LDA. OOyueHue 1 BbIBOJ B MOJIEIH.

Metoast MCMC 1st OLIEHKH CTaTUCTHK BEPOSITHOCTHBIX pactpeeneHuil. TeopeTuueckue cBONCTBa
MAapKOBCKUX LICTIEH.

Cxema Metponomnuca-Xactunrca u cxema [ n66ca. [Ipumeps! HCTIOIb30BaHUSL.

["ayccoBckue nporueccsl st 3a1aun perpeccun. [logdop napameTpoB KoBapuamoHHON (YHKINU.
["ayccoBckue mpoueccsl Is 3a/1a4u Kilaccu(huKaIum.

ITpoueccsr upuxie. IIpencrasienue npouecca Jupuxiie ¢ MoOMOILIBIO IIPOLEcca KUTAaHCKOTro
pecropana. Cxema ['u66ca ais pasaeneHust CMECH pacripesiesieHui ¢ mporeccom upuxie.

[Tpoueccer Hupuxite. [lpencrasnenue nporecca Jupuxie ¢ momortpio stick-breaking. BapuarmonHsrii
BBIBOJI U1l Pa3JeICHUsI CMECU pacIpeelIeHui ¢ mpoueccoM dupuxie.

TeopeTnyecKkMii MUHUMYM

Bompocs! U3 3T0ii yacTH 0XBaTHIBAIOT 0a30BbIC MATEMATHUECKHE TIOHITHS U AITOPUTMBI, KOTOPBIE aKTUBHO
UCIONIB3YIOTCS B Kypce. He3Hanue oTBeTa Ha 1000 BOIIPOC U3 JAaHHON YacTH aBTOMATUYECKH BICUET 3a
co00i1 HEeYIOBJIETBOPUTEILHYIO OLICHKY TI0 SK3aMEHY.
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Mar.oxuianue, MoJia, MEAUAHA, JUCIIEPCHS U MAaTPULIA KOBAPUALIMI CIIyYaiiHON BEJIUYUHBI.
[TonsTHE Cy4aifHOTO MpoIecca, MaT.0KUIaHUE U KOBapUaIlMOHHAast (PyHKIHS, CTAlIMOHAPHOCTD,
IIPUMEPBI MTPOLIECCOB.

OyHKIMS PaBAONOA00HS, METO MAaKCUMAIILHOTO IIPABOIO100uS, €r0 HeTOCTATKH.

VYcnoBHas BeposATHOCTS. [IpaBuilo cymMmel U Ipou3BeIeHUs I BeposiTHOocTe. Popmyna balieca.
YciioBHas HE3aBUCUMOCTD CIIyYalHbBIX BEJIMYMH.

OnHOMepHOE M1 MHOIOMEpPHOE HOpMasibHOE pacnpeaenenue. Ero coiictaa.

TabGnuuHble pacnpeneseHus: OMHOMHAIbHOE, MyJIbTHHOMHANbHOE, [lyaccona, ramma, 6eta, Yumapra,
Hupuxie, 'aycc-ramma, ['aycc-Yuimapra, JIor-HopMaiabHOE.

OnnoMepHOe U MHOrOMepHoe pacnpeaenenue CteiofeHTa. Ero npeacrasienne yepe3 0ECKOHSUHYIO
CMECh rayCCcHuaH.

MarpuuHble BBIYACICHHUS, OCHOBHBIE MATPUUYHbIE TOXKAECTBA. [[pMepsl npuMeHeHUs.

ToxnectBo Bynbepu u nemma 00 ornpeaennTesie MaTpHIIb.

. MuBeprennus Kynb6aka-Jleitbnepa, e€ ucrnonp3oBaHue A5 TOMCKA aNPOKCUMHUPYIOIIUX

pacIpeneiIeHu.

O6mas cxema EM-anropurma.

OO6mmas cxema BapuaIlmOHHOTO BBIBOJIA JIJISl PUOIMKEHHOTO OaiieCOBCKOTO BBIBOJIA.
Cxema ['u60ca ans npuOnmkEHHOTr0 0alieCOBCKOTO BHIBOJA.



