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Lenn n metoabl

* Llenb HacToALLEro AoK/aaaa COCTOUT B TOM, YTOObI NpeasioKuUTb meTos
nocTpoeHus BUoNorM4Yeckmx JaTYNKOB CYyYaMHbIX YUCEN, HAAEHKHO
0b60CcHOBbIBaeMbIX B paMKax 0bOLLLEeN TEOPUM XaOTUYECKUX NPOL,EeccoB
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U XaOTUYeCKMX npoueccax

* Kopones B.1O.

* BeposATHOCTHO-CTAaTUCTUYECKUIN aHANN3 XaOTUYECKUX NPOLLECCOB C
MOMOLLbIO CMELLAHHbIX FayCCOBCKUX moaenen. lekomnosmnums
BOJIaTUNbHOCTU GUHAHCOBbLIX MHAEKCOB U TYpbyneHTHOW nnasmbl //

* M.: MI'Y, 2008. — 390 c.
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°e3y/1bTaTbl MOHOTPaPUn

* B KauecTBe “anemeHTapHbIX” MaTEMATUYECKMX MOAENEN ANHAMMUKM
Ha O4YeHb Ma/ibIX BPEMEHHbIX MaclTabax paccmaTpmUBatoOTCA
0606LLEeHHbIe ABaX¥Abl CTOXaCTUYECKME NyaCCOHOBCKME MPOLLecChl
(0606w eHHble npoLeccbl KOKca) co CKayKamm, MMEOLLMMM KOHEYHYIO
ancnepcuto.

* B cooTBeTCTBUMU C NMPUHUNTTIOM MaKCMMAJIbHOM IHTPONMNN TaKNe
npoueccbl ABNAKOTCA HaUuayvywnmmm mogenamm HeoOAHOPOAHbIX
XaOTUYHECKUX NMOTOKOB.
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°e3y/1bTaTbl MOHOTPaPUn

* ACUMNTOTUYECKMIN NOAXOA, OCHOBAHHbIN HA NpeaebHbIX TeoOpemax
nnsa 0606ueHHbIX npoueccoB KOKca Kak moaenem HeoaHOPOAHbIX
XaOTMYECKUX C/IY4aMHbIX BYXKAaHUN NPUBOAUT K MAKpOMOZeNnam
CTOXAaCTUYECKUX XaOTUYECKUX MPOLLEeCcCoB TUNA NOAYMHEHHbIX
BMHEPOBCKMX npoueccoB (npoueccoB 6pOyHOBCKOTo ABUXKEHUA CO
C/IY4aUHbIMMN M1 3aBUCALLUMMN OT BpemMeHM KosdPuumMeHTamm CHoca U

anpodysun).
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°e3y/1bTaTbl MOHOTPaPUn

* AnnpoKkcumaummn ana pacnpeaeneHunn (norapnpmos) npupaLLeHUm
NpoL.eccoB 3BOAOLUN CieayeT UCKATb B BUAE 0OLLMX
cABUT/MaclITabHbIX cMece HOpMaJibHbIX 3aKOHOB, B KOTOPbIX
CMELLMBAIOLLLMIM 3aKOH onpeaenaeTca HakonaeHHoW (MHTerpasibHoON)
MHTEHCUBHOCTbIO MOTOKOB COOTBETCTBYIOLLMX MHPOPMATUBHbIX
cobbITUI (3nemeHTapHbIX CKa4yKoB, “TUKOB”).
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°e3y/1bTaTbl MOHOTPaPUn

* B camoi obLien noctaHOBKe 3a4a4a CTaTUCTUYECKOro OLEeHUBaHUSA
CMELLMBAIOLLLETO pacrnpeaeneHmna ABASETCA HEKOPPEKTHOM, TaK KakK
obwue casur/macwTabHble cMecu HopMaibHbIX 3aKOHOB He
ABNAIOTCA MAEHTUPULMPYEMBIMU
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°e3y/1bTaTbl MOHOTPaPUn

* B pamKkax obulero npnHUKMna perynapusaumm HEKOPPEKTHbIX 3a4au,
MCXOAHasA 3a/1a4a 3aMeHseTCA 3a4a4en OTbICKAHUA PeLLIeHuUs,
Hanbonee 6IM3KOro0 K UCTUHHOMY B K/1acCe KOHEYHbIX ANCKPETHbIX
cABUTr/MacliTabHbIX cMece HopMaJibHbIX 3aKOHOB. JTa
“pepyumpoBaHHan” 3a4a4a yrKe ABNAETCA KOPPEKTHON N UMeEET
eIMHCTBEHHOE peLlleHne, TaK KaK CEMENCTBO KOHEYHbIX AUCKPETHbIX
caBUr/MmacluTabHbIX cMecet HoOpMa/ibHbIX 3aKOHOB

naeHTUGULUUpyemo.
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DUMEHEHME Pe3y/IbTaTOB MOHOTPadPUKn E
MEANLMNHCKOW NPaKTUKE

* T. B. 3axapoBa, M. M. NMognecHbin, “Cmecn HoOpManbHbIX 3aKOHOB B
3a/1a4€e NoucKa OMNOPHbIX TOYEK Mo cUrHany mmorpammsl” //

e Cuctembl U cpeacTtsa nHdopm., 26:3 (2016), 106121

 http://www.mathnet.ru/links/81388bf51b9204a63fd039365a3ae706
/ssi478.pdf
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DUMEHEHMe pe3y/1bTaTOB MOHOIpaPuin B
MEANLMNHCKOW NPaKTUKE

* ,ﬂ,aHHaFI CTaTbA NocBAWEHA NCCZ1e4O0BaHUKO BEPOATHOCTHbIX

XapPaKTEPUCTUK MMOTPaMMbI, NPeacTaBaAtoLLLEN COOOWN 3annUCb
3/1IEKTPUYECKON aKTUBHOCTU MblLLUL,

* [lpepnaraeTca B Ka4ecTBe MaTeMaTUYECKOM MOAEeNMN LLYMa

MNOIrpaMmmbl UCMOJTIb30BATb KOHEYHbIe C,EIIBI/II'-MaCLUTaGHbIe cMmecu
HOPMAJIbHbIX 3aKOHOB.

* 3a43a4a pa3geneHnsa cMmeceun peLaeTca C NOMOLLbIO CTOXaCTUYECKOrO
EM (expectation—maximization) anroputma, 1 nosiy4eHHbIe AAHHbIE

MCNO/Ib3YIOTCA A1A HAaXOXAeHUA ToueK NnpuBA3KKN Ha ocHoee CUSUM-
CTAaTUCTUK.
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DUMEHEHMe pe3y/1bTaTOB MOHOIpaPuin B
MEANLMNHCKOW NPaKTUKE

* OAHNM M3 BaXKHENLUX HAaNnpaB/IEHMN COBPEMEHHOWN MeAULUHbI
ABNAETCA U3YYEeHNEe aKTUBHOCTU FOJIOBHOINO MO3ra u onpegeneHune
PACNONIOKEHUNA ero PYHKLUMOHANbHbIX 30H

e C 3TOM Uenblo ncnonblyetcs MarHMTosHUepHorpdus (MIE) B
KOMBUHaBMM ¢ MarHMTO-pe3o0HAaHCHOM TOMOorpaduen.

* B uenAax NnoBbIWeHUA YPOBHA NOAEe3HOro CUrHana naumeHT B OTBET Ha
BHELWHMN pa3apaXnUTenb BbINOJHAET OAHN U Te e AeNCTBUS,
KOTOopble peructpupytotca Ha M3l U mmorpamme

* B uenax gasbHeULWEero aHanmM3a BblABAAETCA BEPOATHOCTHOE
pacnpeaeneHne npupaweHni 3Ha4eHMM MUOrpaMmmbl
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DUMEHEHME Pe3y/IbTaTOB MOHOTPadPUKn E
MEANLMNHCKOW NPaKTUKE

* OCHOBHOW pe3yabTaT CTaTbW COCTOUT B TOM, YTO NPUPALLEHUA
MMOrPaMMbl ABAAETCA HECTALMOHAPHbIM C/Iy4aMHbIM MPOLLECCOM

* BepoAaTHOCTHOE pacnpeaeneHme npupaweHMn MmmorpaMmmbl
HAaXo04UTCA B KNacce cMmecen ABYX HOPMabHbIX pacnpeaeneHmnm

* Takum obpasom, nocnenoBaTeNbHOCTb NPUPALLEHUA MUOTPAMMDbI
ABNAETCA HEOAHOPOAHbIM XaOTUYECKMUM NPOLECCOM CAYYaNHbIX
6y OaHNN
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IHTepnpeTauma pe3y/ibTaToB CTaTb

* BpeMFI, B Te4eEHNN KOTOPOTo yse/sindynBaeTCa 3Ha4eHne MmmorpamMmbil,

TaKXe ABNAEeTCA HEOAHOPOAHbIM XaOTUYECKUM NPOLLECCOM
C/Iy4anHbIX 6y OaHNI

* BpeMFI, B TedeEHNN KOTOPOTo yse/sindynBaeTCca 3Ha4eHne MmmorpamMmbil,

coBnajaeT co BpemeHemM peakumn MHAMBUAA Ha NOBTOPAIOLLMIACS
pasfparkutenb

* CnepgoBaTe/ibHO, BpemMa peakuun MHAMBMAAE Ha NOBTOPAOLLMIACS

pa3apaxKnTtenb ABNAETCA HEOAHOPOAHbIM XaOTUYECKMM NPOLLECCOM
CIYY4aNHbIX BayXaaHU
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IHTepnpeTauma pe3y/ibTaToB CTaTb

* BepoATHOCTHOE pacnpeaeneHne BpemMeHn peakunm nHamMsuaa
HaXoAMTCA B KNacce cMecen AByX HOPMasibHbIX pacnpeaeneHui
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apagmrma noctpoeHna bnolCH

* ICTOYHUKOM CNY4aMHOCTU ABAAETCA BPEMA peakUUn MHAMBMAA Ha
NOCTOAHHO NOBTOPAOLMMNCA BHELIHUN Pa3gparkKUTeNnb, COCTOALLEN B
BbIMO/IHEHUM 3apaHee npeaonpeaeneHHbIX AeNCTBUM
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POBEPKA COOTBETCTBNA MOAEN TN

* [IpoBepKa cooTBeTcTBMA bnonornyeckoro 1ICH moaenun crtatbm
[3axaposa, [loanecHbI]| cOCTOUT B NOCTPOEHUN BEPOATHOCTHOTO
pacnpeaeneHuns, Cornacyrowerocs ¢ aMmnmMpmyeckon GyHKUmnen
pacnpegeneHna, NocTpoeHHonno BbibopKke n3 cbemos ¢ buo/1CY

* B cniydae, ecnu Takoe pacrnpeaesieHne ABAeTCA CMeCbHo ABYX
HOPManbHbIX pacrnpeaeneHmm, MoOXHO cimTaTb, YTo bnoCY
COOTBETCTBYEeT MOo4eNnu
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yiwectBoBaHme bno/lCYH, peanmnsyroLLmx
npeanoXeHHY napaanrmy nocTpoeHmA

* buo/1CH, npumeHsemobin B npoayktax C-Teppa CUICIN,
YMO3PUTE/NIbHO COOTBECTBYOLLIMM NPEANOXKEHHON Napagnrme
NOCTPOEHMA, COOTBETCTBYET MOAENMN

* [TOCKONbKY paHee coCToATE/IbHOCTb YKa3aHHoro buo/1CH 6bina
obocHOBaHa CTaHAAPTHbIMU METOAaMM, MOXKHO CYUTATb, YTO
npeanoxeHHaa napagurma nocrtpoeHmna bnolCH peannsyema Ha
NpPaKTUKe
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Bonpochl
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KOHTaKTHasaA nHpopmauma

DNEeKTPOHHaA noyra:

veypyshev@s-terra.ru

TenedoH: @

+7 915 105 94 85 ’r

Facebook:

facebook.com/tsypyschev

Caur:

WWW.Ss-terra.ru
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