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L. Copeprxkanne AMCHHIIIMH 0230BOH YacTH

1. AHanu3 JaHHBIX

1.1. ComepxaHue pa3aesnoB AUCUUATIUHBI

BBeneHue B aHaJIM3 JaHHbBIX: OCHOBHbBIC MTOHSTHS aHATH3a JTJAHHBIX, 3aJ]a4d aHa/In3a
JNaHHbIX. J[aHHBIE 1 UX XApaKTEPUCTUKHU: TUIIbI JAHHBIX, CTPYKTYpa JaHHBIX, HCTOYHHKU
naHHbX. Metoabl M craguu Data Mining: MOArOTOBKA MaHHBIX, aHAIH3 JaHHBIX,
HHTepIIpeTalus pe3yjabTaToB U OTHETHOCTb.

3agaun Data Mining: kjaccuguKalusi, OCHOBHBIE aJTOPHTMEI, JIOTHCTHYECKAs
perpeccusi, AepeBa peweHuid, SVM, oneHka kadecTBa, TOYHOCTbH, MOJHOTA, F-Mepa,
knacrepuzanusi, K-cpennue, nepapxuveckast kiacrepusanusi, DBSCAN, orienka kauecTa
KJIacTepHu3alluK, CHIYITHBIA Kodpuuuent, wuuaexkc JBuca—bommuna. JlepeBbs
pEIleHui: MpUHIMIIEI paboThl JIepEeBbEB PEUICHWH, MOCTPOSHHE H WHTEePIpeTaIus
JEPEBbEB PELIEHUH, YCTOMYMBOCTH K [€PEOOYYEHHI0O U METOJIBI pPeryJspH3allHH.
AcconpaTiBHBIE [TpaBUJIa: OHATHE ACCOLMATUBHBIX IPaBHJI, alTOPUTMBI, METPHKH.

[Iporso3upoBanue: METOJbl IIPOrHO3MPOBAHHUS, OLEHKA KayecTBa ITPOrHO30B,
MAE, RMSE, MAPE, Bpemenusie psiipl, ARIMA, skcrioHeHIHaIbHOE CriaXKHBaHHE.
Meronbl KJacTepHOro aHajiM3a: OCHOBHbIE MOJXOJbl K KIACTepU3allMH, CpPaBHEHUE
METOZOB KJIacTepu3allui, IPUMEHEHHE KIACTEPHOTO aHajiu3a B OM3HecCe U Ha MPaKTHUKE.
IIpakTuueckoe NpUMEHEHUE W MPOeKThbl: padora ¢ peanbHbIMH HaOOpaMH IaHHBIX,
MCIIOJIb30BAHUE MHCTPYMEHTOB, MMPOCKTUPOBAHWE U pealiu3alis MPOEKTOB IO aHAH3Y

JAHHBIX.

2, IKOHOMETPHKA

2.1. CopuepxxaHue pa3feiioB JUCHHUIIIMHBI

OcHOBHasi 3KOHOMETpUYECKas MoOJie]b: OOBsICHsIONME (HE3aBHCHMBIE) U
oOBsiCHsieMble (3aBHCHMBbIC) TMepeMeHHbIe; BO3MYIIEHHs. PerpeccHoHHas MOJIENb.
Bri0opouHble JlaHHbIe: MPOCTpAaHCTBEHHAs BbIOOpKA, BpeMeHHOU psia. Monens mapHOH
JuHEeHHOM perpeccuu. MeToJl HaumeHblIMX KkBajgpaToB. Koadduiment xoppensuuu.
Knaccuueckass HopMalibHasi perpeccHoHHasi Mojenb. VIHTepBajibHOE OIICHWBaHUE
3HaYeHUH KO3 (P(UIIMEHTOB perpeccui, CpeIHEro U MHIAUBULYAIbHOTO 3HAYEHUST (PYHKIIHU

perpeccuu, JUCIEpCHM BO3MYylleHMH. AHanu3 kadectBa wmonenud. KosddunueHt



netepMmuHaruy. [Iposepka rumnores o 3Ha4MMOCTH MOJIEH NTapHO# perpeccuu. Kpurepuit
®umepa. Kpurepuit Crterojienra. [IpoBepka rumnore3 o 3HaYMMOCTH KOI(GQHLIUEHTOB
perpeccun. Mopellb MHOXKECTBEHHOH JMHEHHOM perpeccuu. lIprMeHeHne MeTOI0B
HaUMEHBIIUX KBAJAPaTOB M MaKCHMAaJIbHOTO MPaBIONOA00Us /Ul OLEHUBAaHUSA (yHKIUH
perpeccun. CrangaprusupoBannble  koddduuueHTsl  perpeccud.  KoapduiueHTs!
3JIACTHYHOCTH. VIHTepBasibHOE OlLEHUBAHUE 3HAYeHUH KOI(DPHUIMEHTOB perpeccuy,
CPEIHETO ¥ WHIMBU/YaTHHOIO 3HaUeHHs! (DYHKIUH PErpecCHH, TUCIIEPCHH BO3MYILEHHH.
Ananu3 kadectBa Mojeiad. CKOppeKTHPOBaHHBIN Kod(duuuenT nerepMuaanuu. OneHka
3HAYMMOCTH YPaBHEHMsI perpeccuu U Kod((UILHMEHTOB PEIPECCHH.

CocraBisioliye BpeMEeHHOI0 psijla: TPeH/l, MHTEPBEHIIMS, HUKINYecKasl, CE30HHas,
CllydaifHass KOMIIOHEHTBI. AJUIUTUBHAS U MYJBILUIMKATUBHAS MOJENIMA BPEMEHHOrO psa.
Dranbl M MeTOJbl aHajgu3a BpeMeHHbIX psaoB. KoadduuueHT aBTOKOppesInun
BpeMeHHOro psiga. CranuoHapHble BpeMeHHble psabl. MeToasl  BeIpaBHUBAHHS
(crmakuBaHus) BpeMeHHOTo psiia. Beibop moznenu Tpenaa. KayecTtso oLeHOK TpeHaa Imo
METOLY HaMMEHBIINX KBaapaToB. MeTojbl BBIIEIEHUS LUUKINYECKOH COCTaBIIAIOIEH
psina. AHaiuM3 CTPYKTYPHBIX M3MEHEHWH psla: NpoBepKa 3HAYMMOCTH HHTEPBEHIMH U
Ce30HHBIX M3MeHeHui. CHCTEMBbI OJITHOBPEMEHHBIX YPaBHEHHHM KaK 3KOHOMETpUYECKas

MOJICJIb. JK30reHHbIE€ U DHJIOTCHHbIEC [NEPEMECHHBIC.

3. I/IHTCJI.J'ICKTyaJIl)Hble Hll(l)OpMﬂlll/lOHHble CHCTEMBbI

3.1. CopepxaHue pa3/ielioB JUCHHUILUIAHBL

OcHOBBl MamMHHOrO 00yuerHus. OrmnpesesieHrHe MalIMHHOIO 00y4deHHs. THIIbI
MAaIMHHOro o0ydenusi. [TojroroBka JlaHHBIX: cOOP JaHHBIX, NpenoOpaboTKa JaHHBIX.
OCHOBBI KjacCH(pUKAIMU: 3aJlaun Kiaccu(UKaLUK, BUABI KIacCU(QHUKALMH, KIacChl U
0OBEKTHI B KOHTEKCTe Kiaccupuraiyu. MeTpuku KadecTBa KiaccuGruKanuy.

Onpenenenust MeTpuk: Accuracy, Precision, Recall, Fl-score, Specificity, momns
BEPHO IMPEJCKA3aHHBIX OTPULATEILHBIX OOBEKTOB K OOLIEMY YHCIY pealbHBIX
OTPHUIIATENBHBIX 00beKTOB. OCHOBBI pabOThl ¢ MarpuuaMu cmelleHui. IloHumaHuHe
Matpuipbl ommbok, TP (uctuHHO nonoxurensHsie), TN (McTuHHO oTpuuarenbHbie), FP
(moxuo monoskuresbHpe), FN  (JIO)KHO OTpULATENbHBIE). AJTOPHTMBI MAaITHHHOTO

o0yuenus s kinaccudukaunu. Jlorncruueckas perpeccus. JlepeBbs pemenuii. MeTopl
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aHcaMbuieBoi knaccuurkanuu. Ipuuounsr padboTsl U ucnonp3oBanue. OueHKa U BEIOOP

Mozenu. Kpocc-sanmaanus. Hactpolika runeprnapameTpos.
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