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Hazragenne MaimmHHOr0 00y4UeHHs U 33J1aui, peliaeMble ¢ TIOMOIIBIO
MaIIMHHOTO o0y4deHus. Llenb KoppesiioHHOr0 aHaan3a, BBIOOPOUHBIi
napHelii ko3 duuuent koppensun [Iupcona (crarucruyeckast

3HaYUMOCTb, COTJIACOBAHHOCTD I FeHEepaIbHON COBOKYITHOCTH,
UHTEepBalibHAs onleHKa). Koaddurmentor koppensuuu Crimpmena, Kennenna,
Mertsroca. Tabnuna conpspkéHHOCTH. Llenb perpeccnoHHOro ananusa. Meroa
HaMMEHBIINX KBaApaToB. IloiryyeHne ypaBHEeHHs] OJTHOMEPHON JTMHENHOMN
perpeccun. [IpoBepka 3Ha4MMOCTH ypaBHEHUS JIMHEHHOM PErpeccuu.
OO0yuenue ¢ yuuteneMm. PasmeuenHas BeiOopka. [loHsiTHE STa)IOHA 1
0COOEHHOCTEH B JaHHBIX. JlepeBbsl peleHnid, Ciy4aiHbIi Jiec, OYCTUHT, METOT
ommkaimx coceneil. Jlorucruueckas perpeccust. HauBublil GaiiecoBckuit
kiaccudukarop. Merpuku kadectBa kinaccupukanuu. O0yuenue 63 yauTers.
KiacTepHblil aHamm3 MHOTOMEpPHOM BHIOOPKU: OCHOBHBIE ITOHATHS, METPHUKH,
(byHKIIMOHAJBI U KPUTEPUU KadecTBa, Kputepuu octanoBa. Meron K-cpennux,
metona Expectation-Maximization, MmiI0THOCTHBIE METO/IbI. 3a7aua CHUKCHHUS
pa3MepHOCTH JaHHbIX. CTaHAapTU3ALMS MATPULIBI «OOBEKT-IIPUIHAKY.
CuHTYISIpHBIN aHaIH3. AHAIN3 TJIABHBIX KOMIIOHEHT U (D)aKTOPHBIA aHAIIN3.
Busyanu3zaiust MHOTOMEpHBIX JaHHBIX. CBOHCTBA BPEMEHHBIX PSIJIOB:
aKCHOMaTHUYECKUE U IPOBEPsieMble. 3aauu UCCIICJOBaHUSI BPEMEHHBIX PSJIOB.
JlexoMmo3uIHsi OAHOMEPHOTO BPEMEHHOTO psijia Ha alIUTUBHBIC
coctapisitonue: Oypbe-aHaiu3 U BelBIeTaHAIN3. AJJIUTUBHAS MOJICIb
BPEMEHHOTO psijia. J[eKOMITO3UIKsl BpEMEHHOTO psijia (OJHOMEPHBIN U
MHOTOMEPHBIN CIy4yau) Ha aJIMTUBHBIE COCTABJIAIOIINE: CUHTYJISIPHBIH
CHEKTPaJIbHBIN aHaIN3 U IEKOMIIO3UIIUS Ha SMIIUPUUYECKUE MOJIbI XyaHTa.
[IporHo3upoBanue BpeMEHHBIX PsII0B IO PE3yJIbTaTaM CUHTYJISIPHOIO
creKTpanbHOro ananusa (merox «['ycenurna»). Meron Xonbra-YuHTepca.
CrannoHapHOCTb CIy4ailHOro Impolecca 1 MopokKAEHHOTO UM BPEMEHHOTO

psaaa. CTaTucTUYECKHEe MOJIETTH OJHOMEPHBIX BpeMEHHBIX psiioB: AR, MA,
ARIMA, ARX, TARX, GARCH.

PesynbraThl
OCBOEHUS
JUCLIUTUTMHBI
(Momys)

Pemate 3amaun oOpabOTKM JaHHBIX C TIOMOIIbIO CPEACTB BBIUMCIUTENHHON
TEXHUKH CPEJCTBaMH s3bIka TporpammupoBanus Python wu cpemsr Jupyter
Notebook.

Hcnonp30BaTh COBPEMEHHBIC HMHTEPAKTUBHBIC IPOTPAMMHBIC KOMILDICKCHI W
OCHOBHBIE TPHEMBbI 00pabOTKH JKCIIEPUMEHTATBHBIX JAHHBIX, B TOM YHCIE C
NPUMEHEHWEM  CTAHAAPTHOTO  TPOTPaMMHOTO  OOECIeYeHHWs,  TIaKeTOB
crermanpHoro Haznauerunss NUmPY, SciPy, matplotlib, Scikit-Learn.
3a1eiicTBOBaTh BO3MOXKHOCTH BBIYHCITUTEIIGHOW TEXHHKH W TPOTPAMMHOTO
o0ecrieyeHus: Ul PEIICHUs 3a/1a4 YIPaBICHUS U alTOPUTMHU3AIMU TPOIIECCOB
00paboTku nH(pOpMaIUH.

AHanmM3MpoBaTh MCXOJHBIE KOJABI MPOTPAMMHBIX MPOMYKTOB, HAMMCAHHBIX HA
A3bIKe nporpammupoBanust Python.

OcymecTBISITh BBHIOOP MOAENU TPEACTABICHUS 3HAHUN MCKYCCTBEHHOTO
WHTEJUICKTA ITPH PEIICHUH CIICIIHATM3HPOBAHHBIX 33/1a4.

BrInonHATE BRIOOP MOJIENN MAIIMHHOTO 00YYEHHE U €€ MOCIeNyolee 00yueHHe
AHaIM3MPOBaTh CTAaTUCTUKY W METPUKH KadecTBa I OIICHKA KadecTBa
MIOCTPOCHHBIX CUCTEM MAITUHHOTO O0YUEHHSL.

Tpy10eMKOCTB, 3.€.
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