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0 OueHku kadecTBa knaccudukaymm
@ YyecteutensHocts, cneyududnocts, ROC, AUC
@ [NpaBaonoaobue BEPOATHOCTHON! Moaenn Knaccudpmkaummn
@ TouHocTb, nonnota, AUC-PR

© BHewnune kputepun obobuaroleii cnocobHocTy
@ BHyTpeHHMe n BHewHWe KpUTEPUN
o 3Mn|/|p|/|quKV|e BHELUHNE KpUTEPUN
@ AHanUTMYECKNE BHELLIHWE KPUTEPUN

9 MeTtogbl oTbopa npu3Hakos
@ MonHelii nepebop
@ MKagHble anroputmbl
@ [lonck B WMPUHY U reHeTUYEeCKUli anropuTm



YyecTeuTensHocts, cneyudunyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

OueHkn kadecTBa knaccudpukaymmn

AHanu3 ownbok knaccucpukayum

3agaua knaccucpukaumm Ha gga knacca, y; € {—1,+1}.
Anroputm knaccudpukaumn a(x;) € {—1,+1}

oTBeT knaccucbukaTopa | NpaBUNbHLIA OTBET
TP, True Positive a(x;)) =+1 yi=+1
TN, True Negative a(x;) =-1 yi=-1
FP, False Positive a(x;) = +1 yi=-1
FN, False Negative a(x;) = -1 yi=+1

lMpaBunsHocTs Knaccucpukayum (yem bonbiue, Tem nyyie):

¢ TP + TN

1
ceuracy l ;[a(x) y] FP+FN+ TP+ TN

HepocTaTtok: He yunTbiBaeTCst HU YmcneHHocTs (gucbanatc)
KNaCCOB, HN LieHa OWNBKM Ha 0BbeKTax pasHbIX KNacCoB.
MeToabl oT6opa npusHakos
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OueHkn kadecTBa knaccudpukaymmn YyecTeuTensHocts, cneyudunyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

DyHKUMUN NOTepb, 3aBUcALLME OT WTPacoB 3a oWNbKY

3agaua knaccucpukaumm Ha gga knacca, y; € {—1,+1}.
Mogenb knaccudpukauum: a(x; w, wp) = sign (g(x, w) — WO).
Yem bonblie wy, Tem bonblie x; Takux, 4to a(x;) = —1.

MycTe A\, — wTpadb 3a owmnbky Ha obbekTe Knacca y.
PyHKUMA NOTepb Tenepb 3aBUCUT OT WTPadOB:

L(a,y) =\, [a(xi; w, wo) # yi] = A, [(g(xi, w) — wo)yi < 0].

Mpobnema

Ha npakTtuke wrpadsl {A, } MoryT nepecmaTpusaThcs

@ Hyxen ynobbiii cnocob Beibopa wy B 3aBucumoctn ot {A, },
He TpebyoLnii NOCTPOEHNS W 3aHOBO.

@ HyxHa xapakTepnctuka kadectsa mogenu g(x, w),
He 3aBucawas ot wrpacdos {A,} n YNCAEHHOCTN KNACCOB.
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OueHkn kadecTBa knaccudpukaymmn YyecTeuTensHocts, cneyudunyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

OnpepenenHune ROC-kpugoii

Kpusas ownbok ROC (receiver operating characteristic).
Kaxpas To4Yka KpMBOI COOTBETCTBYET HEKOTOPOMY a(x; w, wp).
@ no ocn X: gons ownboYHbIX MONOKUTENLHBIX KAACCUpUKaLnii
(FPR — false positive rate):

FPR — Zf:l[)’i = _61][3(Xi; W, wp) = —i—l];
Yoialyi = 1]

1 — FPR HasbiBaeTcs cneyugpnyHOCTbIO anroputma a.

@ 1o ocu Y: JONS MPaBUSIbHBIX MOSOKNTENbHBIX KAACCUPUKALNI
(TPR — true positive rate):

Sicalyi = +1[a(xi; w, wo) = +1]
TPR = 7 :
Zi:l[yf = +1]
TPR HasbiBaeTcsa TakKe YyBCTBUTENbHOCTbLIO anroputMa a.
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OueHkn kadecTBa knaccudpukaymmn
) )

YyecTeuTensHocts, cneyudunyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

ROC-kpuBas n nnowapab nog kpusoit AUC (Area Under Curve)

Receiver operating characteristic (ROC)
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ABCDE — nonoxeHusi nopora wy Ha ocu 3Ha4eHuii pyHKumu g

K. B. BopoHuos (voron®forecsys.ru)
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OueHkn kadecTBa knaccudpukaymmn YyecTeuTensHocts, cneyudunyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

Anroputm 3chcpekTueHoro nocrpoeHuss ROC-kpuBoii

Bxop,: sbibopka {x,-}ff 1) AMCKpUMMHaHTHas yHkums g(x, w);
Boeixoa: ROC-kpusas (X;, Y)J o k <L v nnowage AUC

I Zle[y,- =y|, anascexy €Y;

ynopsigounts {x;} no ybeianuo g = g(xj, w): g1 > > g
(Xo, Yo) :=(0,0); AUC:=0; AX :=0; AY :=0; j:=1;
anai:=1,....¢ AY<0
AX = AX + £y = —1]; ay
= 1, — . y‘71| Y Yi-1 I:l Y;
AY.—AY+£+[y,_+1]' j j j i
ecnu (g # gi—1) 10O AX=0 AX
Xj = Xj-1 + AX; 1 Ay
Y= Y1+ AY;
AUC := AUC + 3(Yj_1 + ) AX; Vit Vi
j=j+1 AX:=0;, AY :=0; AX
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OueHkn kadecTBa knaccudpukaymmn YyecTeuTensHocts, cneyudunyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

pagueHTHaa makcumusauua AUC

Mogenb knaccudpukauum: a(x;j, w, wp) = sign (g(x,-7 w) — Wo).
AUC — 370 fonsi npaBuabHO ynopsifodeHHsix nap (X;, X;):
4
1

i=1
I

SlBHasi makcnmusaumsa annpokcumuposanHoro AUC:

1-AUC(w) < Q(w) = > Z (g0, w) — g(xi, w)) — min,

it yi<yj M;i(w)

roe £ (M) — ybbiatowas dyHkuuns oTcTyna,
M;j(w) — HoBoe noHsTMe oTCTyna Ans nap obbekToB..
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OueHkn kadecTBa knaccudpukaymmn YyecTeuTensHocts, cneyudunyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

Anroputm SG ana makcumusauyuu AUC

Bo3bMéM Anst npocToThl NMHElHBI KnaccudpukaTop:
glx,w) = (x,w), Mij(w) = (xj — xi, w), yi <Yy

Bxop,: sbibopka Xt temn obyueHus h, Temn 3abbiBaHus A,
Bbixoa: BekTop BECOB w;

WHMLnanM3nposaTe Beca wj, j =0,...,n;
NHULMANN3UPOBATL OLEHKY: Q) = i >lvi < yi] L (Mij(w));
iJ

noBTOPSITb
BbIOpaTh napy obwekToB (/,/): yj < yj, cnydaiiHeim obpasom;
BbIYNCANTL noTepto: ¢ = L (M ( ));
CAENaTb rpafneHTHbIN Wwar: w : — h L' (My(w))(x; — xi);

oueHuTb yHKLMoHan: Q = (1- )\)Q + Aejjs
noka 3Hadexne Q u/unnm Beca w He coiigyTcs;
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OueHrkn KavecTBa Knaccudpukaymmn YyscTBuTensHocTs, cneuyndundHocts, ROC, AUC
MpaBsponogobue BeposTHOCTHOI Moaenu knaccudukauum
TouHnocTs, nonHota, AUC-PR

Jorapucdm npasgononobus, log-loss

BeposiTHocTHas mogens knaccudpukauyum, y; € {—1,+1}:
glx,w) =P(y = +1|x,w).

Mpobnema: ROC n AUC nHBapuaHTHbI OTHOCUTENBHO MOHOTOHHbIX
npeobpasoBaHunii ANCKPUMUHAHTHOI PyHKUMn g (X, w).

KpuTepnii norapudpma npasgonopobusi (log-loss):

¢
L(w) = Z[Yi=+1] Ing(x,w) + [yi=—1]In(1 — g(x,w)) — max
i—1

BeposiTHocTHasi Mogenb MHOrOKNaccoBoi knaccudpuKkalmu:

a(x) = argmaxP(y|x, w);
Yey

¢
L(w) = Z InP(yi|xi, w) — max
i=1
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OueHrkn KavecTBa Knaccudpukaymmn YyscTBuTensHocTs, cneuyndundHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHocTb, nonHora, AUC-PR

OueHkn Ka4ecTBa ABYXKMACCOBOW Knaccudukaumum

+1 relevant elements "
I |

B nHdopmaymontom nowucke:
false negatives true negatives

.. TP ° ° o
TounocTs, Precision = 5 g ©

_ TP
MonnoTa, Recall = TPLEN

Precision — pons peneBaHTHbIX Cpean HaliAeHHbIX
Recall — pons HaligeHHbIX Cpean peneBaHTHLIX

B meaunuuHckoii gnarHoctuke:

selected elements

YyscTeuTensHocts, Sensitivity = %

Precision = Recall = Sensitivity = —

Cneuuduynocts, Specificity = %

Sensitivity — [0/ BEpHBIX NONOXUTENBHbLIX 4MArHO30B
Specificity — pons BepHbIX OTPULATENbHBIX AMAFHO30B

Accuracy = Specificity = —
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OueHrkn KavecTBa Knaccudpukaymmn YyscTBuTensHocTs, cneuyndundHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHocTb, nonHora, AUC-PR

To4HOCTb U NOAHOTA MHOIOK/ACCOBOW Knaccudukaumm

ﬂ'nﬂ Ka)KAOrO Knacca y e Y Y - relevant elements not y
TPy — BepH ble I'IOJ10)KVITeJ1 bele false negatives true negatives

° ° o
FP, — noxHble nonoxunTenbHble ¢ >

FN, — noxuble oTpuuaTensHble

ToyHOCTb U NonHOTA C MUKpOoyCpeaHEHNEM:

>, TPy
Precision: P = Y ;
Zy(TPy + FPy) selected elements
TP
Recall: R = Zy o ' Precision = Recall = Sensitivity = ——
> (TP, +FNy)

MMKpoycpep,HeHme He YYBCTBUTENBHO
K owmnbKam Ha MasIoHNCAEHHbIX KJlaccax Aecursey=

Specificity = —
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OueHrkn KavecTBa Knaccudpukaymmn YyscTBuTensHocTs, cneuyndundHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHocTb, nonHora, AUC-PR

To4HOCTb U NOAHOTA MHOIOK/ACCOBOW Knaccudukaumm

ﬂ'nﬂ Ka)KAOrO Knacca y e Y Y - relevant elements not y
T Py — Bep H ble I'IOJ10)KVITeJ1 bHbI e false negatives true negatives
° o ° o o

FP, — noxHble nonoxunTenbHble
FN, — noxuble oTpuuaTensHble

ToyHOCTb U NonHOTA C MaKpoyCpeaHEHNEM!

1 TP
Precision: P = — > —2%
Y| 5 TP, +FP,

1 TP
Recall R= — S oY .
‘Y‘ Yy TPy + FNy Precision =

selected elements

Recall = Sensitivity = —

MakpoycpegHeHune YyBCTBUTENBHO
K ownbkam Ha MasOYNCAEHHBIX Kiaaccax Accuracy =

Specificity = —
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OueHrkn KavecTBa Knaccudpukaymmn YyecTeuTensHocts, cneyudmnyHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHocTb, nonHora, AUC-PR

Kpuesie ROC u Precision-Recall

Mogens knaccudpmkauun: a(x) = sign((x, w) — wo)
Kaxxgast To4ka KpuBOii COOTBETCTBYET 3HAYEHUMIO MOPOra Wy

Receiver operating characteristic (ROC) Extension of Precision-Recall curve to multi-class
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5 57
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g ]
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02
— micro-average Precision-recall curve (area = 0.58)
—  precision-recall curve of class 0 (area = 0.79)
o —— ROC curve (AUC = 0.79) Precision-recall curve of class 1 (area = 0.39)
0.0 b2~ . Precision-recall curve of class 2 (area = 0.60)
0.0
0.0 0.2 0.4 0.6 0.8 1.0 0.0 0.2 0.4 0.6 0.8 10
False Positive Rate Recall

AUROC — nnowagab nog ROC-kpusoii
AUPRC — nnowapgb nog kpusoli Precision-Recall

Mpumepsbr n3 Python scikit learn: http://scikit-learn.org/dev
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OueHrkn KavecTBa Knaccudpukaymmn YyscTBuTensHocTs, cneuyndundHocts, ROC, AUC
Mpasponogobue BeposaTHOCTHOI Mopenu knaccudukauum
TouHocTb, nonHora, AUC-PR

Pe3tome. OueHkun kavyecTBa knaccudukaumm

] l‘lyBCTBI/ITeﬂl:>H0CTl:> n CﬂéLl,I/I(bI/I‘-IHOCTb nyduwe nogxoaAaT Ans
3a4a4 C HeC6aJ13HCI/IPOBaHHbIMVI KjlaCCaMun

@ Jlorapudpm npasgonopobus (log-loss) ny4we nogxoant ans
OLEHKIN KA4eCTBA BEPOATHOCTHOW Mogenu knaccudumkauuu.

@ TOYHOCTb 1 NONMHOTA Nlyylle NOAXOASAT ANS 3a4ady MOWCKa,
KOrAa AoAsi ObbEKTOB PEIEBAHTHOrO Kjacca OY4eHb mana.

ArpernpoBaHHbIE OLEHKN:
@ AUC nydiie nogxoguT A/ OLEHMBAHUS Ka4yecTBa,
KOrA4a COOTHOLUEHME LeHbl oWnboK He hMKCUpPOBaHO.
o AUPRC — nnowagb nog Kpueoli TOYHOCTb—MOHOTA.
_ 2PR o
® k1 = $7r — F-wepa, ppyroii cnocob arpernposatusi P n R.

(1+8%)PR

° Fg= B2P+R

— Fg-mepa: 4em bonbue 3, Tem BaxHee R.
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BHyTpeHHVe 1 BHellHNe KpuTepuun
BHewHne kputepumn obobuwatoweii cnocobHocTmn dMnumpuyeckne BHelHNE KpUTEpUMN
AHanutuyeckmne BHewHME KpUTepun

3apayun BbIOOpa mogenu n meroga oby4eHus

OaHo: X — npocTpaHCcTBO 06BEKTOB; Y — MHOXECTBO OTBETOB;
X% = (x;,yi)f_, — obyuatowas suibopka, y; = y*(x);

A ={a: X — Y} — mogenu anropntmos, t € T;

pe: (X x Y)f — A, — meTonel obyuenns, t € T.

Haiitn: metog iy ¢ Hauny4dweii obobiyaroLyeri cnocobHOCTb!O.

YacTtHble cnyyau:
@ Bbibop nyyweit mogenu A; (model selection);

@ Bbibop MeToga obyyeHus i ANA 3afaHHOR Mogenn A
(B 4aCTHOCTM, ONTUMU3ALNS TUNEPNAPAMETPOB);

@ otbop npusHakos (feature selection):
F = {zj X—=Dji:j=1,..., n} — MHOXECTBO MPU3HAKOB;
MeTog obydeHus L ucnonb3yet Tonbko npusHakm J C F.
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LeH e b T BHyTpeHHMe 1 BHellHMe KpUTepun
BHewHne kputepumn obobuyaroweii cnocobHocTun SMnupuyeckme BHEWHNE KPUTepUmn
AnannTudeckne BHelHMe KpUTEpUN

Kak oueHuTb kayecTBO 00y4eHusa no npeuegeHtam?

Z(a,x) — dyHKUNS NOTepb aNroputMa a Ha obbekTe X;

4
Q(a, X*) =3 3 Z(a,x;) — cbynkymonan kadectsa a na X*.
i=1

BHyTpeHHuii kKpuTepuii OLeHNBaeT Ka4yeCTBO Ha o6yquV|v| X
Qu(X*) = Q(u(x*), xY).
HepocTaTok: 3Ta OUeHKa CMeLLEeHa, T.K. [t MUHUMU3UPYET eé Xe.

BrewHnii kputepuii oueHNBaET Ka4ecTBO «BHE Oby4YeHusy,
Hanpumep, no otnoxerHoii (hold-out) koHTponbHoii BeiGopke XX

Q/L(XE’Xk) = Q(M(XZ)’Xk)
HepocTaTok: 5Ta oueHka 3asucut ot pasbuenns XL = Xt U Xk,
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BHyTpeHHVe 1 BHellHNe KpuTepuun
BHewHne kputepumn obobuwatoweii cnocobHocTmn dMnumpuyeckne BHelHNE KpUTEpUMN
AHanutuyeckmne BHewHME KpUTepun

OcHOBHOE OTNn4YMe BHELIHUX KpuntepueB OT BHYTPEHHUX

BHyTpeHHuii kpuTepuii MOHOTOHHO YBBIBAET C POCTOM CAOXKHOCTU
mMogenn (Hanpumep, YMcna NpU3HaKOB).

Buewnnii kputepumii nmeeT xapakTepHblli MUHUMYM,
COOTBETCTBYHOLLNA ONTUMANBHOW CIOXKHOCTN MOAENN.

0

o ]
06 3
05 1
04
03 1
02 ]
0.1

2 4 6 8 10 12 14 16 18 20 22 24 2 28 30  ,
—o— Owwubka Ha obyyeHun  —o— Owwwubka Ha KOHTpore vV ONTUMYM CIIOXHOCTU
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BHyTpeHHMe 1 BHelLHMe KpUTepun
BHewHne kputepumn obobuyaroweii cnocobHocTun SMnupuyeckme BHeWHNE KpUTepumn
AnannTudeckne BHelHMe KpUTEpUN

Kpocc-npoBepka (cross-validation, CV)

VcpegHenue ouerok hold-out no 3aganHomy N — MHoXecTBy
pasbuennii XL = X U XKk, n=1,... N:

1
neN
YacTHbie cnyyan — pasHele cnocobel 3agaHus .

1. CnyyaiiHoe MHOXeCTBO pa3bueHuii.

2. Monnas kpocc-nposepka (complete cross-validation, CCV):
N — MHOXecTBO BCex C£k+k pasbueHnii.

HepocTtatok: oueHka CCV BbIMUCANTEABHO CANLLIKOM CAOXKHA.
WNcnonbaytotes nubo mansie k, nubo kombuHaTopHbie ouerkn CCV.
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BHyTpeHHVe 1 BHelwHNe KpuTepuun
dMnupuyeckne BHelHWE KpUTEpUMn

BHewHne kputepumn obobuyaroweii cnocobHocTun
AnannTudeckne BHelHMe KpUTEpUN

CKONb35W NI KOHTPOJIb U NO00YHAA KPOCC-NpoBepKa

3. Ckonb3siwunii koHTponb (leave one out CV): k =1,
L
1
LOO(,U, XL) = Z Z Q,u(XL\{Xi}’ {Xi})'
i=1
HepoctaTtkn LOO: pecypco€MKoCTb, BbICOKAst AUCMepCusi.

4. Kpocc-nposepka no q bnokam (g-fold CV): cnyuaiiHoe pasbuerne
Xt = Xfl .- Xf" Ha g 6naokos (No4TW) paBHOW AnnHbI,

1 q
CVQ(M’XL) = EZ Qu(XL\Xf",Xf").
n=1

HepocrtaTtku g-fold CV:
— OLIEHKa CYLLECTBEHHO 3aBUCUT OT pa3bueHnsa Ha 6roku;

— KaXKAblii OOBEKT NMLWbL OANH pa3 y4aCTBYET B KOHTpOJIE.
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BHyTpeHHMe 1 BHelLHMe KpUTepun
BHewHne kputepumn obobuyaroweii cnocobHocTun SMnupuyeckme BHeWHNE KpUTepumn
AnannTudeckne BHelHMe KpUTEpUN

MHorokpaTtHas nobao4Has Kpocc-npoBepka

5. KonTpons t pas no g 6nokam (txg-fold CV)
— cTaHaapT «Aae dhakTo» ANA TeCTUPOBAHMA METOAOE obyuyeHus.

Beibopka X1 pasbusaerca t pas cnyuaiinbiv obpasom Ha g 6aokos
XL:XﬁLl' I_IXSq, s=1,...,t, b1+ - +l;=L

CVenqlp, X*) = Z Zou (XE\Xan, Xap).-

s= 1

Mpenmyuwiectsa tx g-fold CV:
— YBEJNYEHNEM t MOXHO Y/y4luaTh TOYHOCTb OLEHKMN
(KOMNPOMNCC MEXAY TOYHOCTBIO U BPEMEHEM BbIHUCAEHNIA);
— KaX/Ablii OOBEKT yHaCTBYET B KOHTPOJIE POBHO t pas;
— oueHnBaHne posepuTenbHbix nHTepsanos (95% npu t = 40).
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BHyTpeHHMe 1 BHelLHMe KpUTepun
BHewHne kputepumn obobuyaroweii cnocobHocTun SMnupuyeckme BHeWHNE KpUTepumn
AnannTudeckne BHelHMe KpUTEpUN

Kputepun HenpoTMBOPE4YMBOCTU Mogesneii

Npesa: Ecnn mogens BepHa, TO airopuTMbl, HaCTPOEHHbIE MO
pa3HbIM 4acTAM [AHHbIX, HEe AOJXKHbI MPOTUBOPEYUTL APYr APYrY.

1. Mo ogHomy cnyyaiinomy pasbuenmio X! LU XK = XL, ¢ = k:

L
Daja, XY = 7 3 X)) — (X))
i=1

2. AHanor CViyo: no t pasbuennam Xt = XU Xk, s=1,... ¢
11
De(u, X*) = " > I 2 |1(X) () — p(XE) ().
s=1 i=1
HepocTatku:

— annHa obydeHns cokpalyaeTtcsi B 2 pasa;
— TPYAOEMKOCTb BO3pacTaeT B 2t pas.
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BHyTpeHHVe 1 BHelwHNe KpuTepuun
BHewHne kputepumn obobuwatoweii cnocobHocTmn dMnumpuyeckne BHelHNE KpUTEpUMN
AHanuTnyeckmne BHelWHME KpUTepUn

Kputepun perynspusauyuu

Perynspuszatop — apanTueHas fobaBka K BHYTPEHHEMY KPUTEPUIO,
0bbIyHO WwTpad 3a cnoxHocTh (complexity penalty) mogenu A:

Qper (11, X) = Qu(X*) + wpach(A),
Nuneiinbie mopenu: A = {a(x) = sign(w, x) } — knaccucpukaums,
A = {a(x) = (w,x)} — perpeccus.
Ly-perynspusayus (pugx-perpeccus):

n
wrpac(w) = [ w3 =7 3 w}.
j=1
L;i-perynspuzayns (LASSO):
n
wrpacp(w) = 7wy =7 > [wl.
j=1

Lo-perynspuzaymns (AIC, BIC):

wrpacp(w) = rllwllo = 7 z [wj #0].
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BHyTpeHHVe 1 BHelwHNe KpuTepuun
BHewHne kputepumn obobuwatoweii cnocobHocTmn dMnumpuyeckne BHelHNE KpUTEpUMN
AHanuTnyeckmne BHelWHME KpUTepUn

PasHoBugHoCTU Ly-perynsipusauuu

NHbopmaymonblii kputepnii Akauke (Akaike Information Criterion):

o 262
AIC(1, x) = Qu(X®) + 7|J\7
roe 52 — oueHKa Aucnepcun owmnbKM D(y,- - a(x;)),
J — NOpMHOXeECTBO MCMO/b3YEMbIX MPU3HAKOB.
Baiiecosckuii nHdopmaumonHsiii kputepuii (Bayes Inform. Criterion):

/ &52In¢
BIC(s X) = 53 (QuX) + 1),

Ouenka Bannunka-Yepeonenkuca (VC-bound):

h| 2e€+1| 9
¢ h 4 4y

VC(, XY = Qu(XY) +

h — VC-pa3mepHocTb; ans nuHeiiHbix mogenein h = |J
1) — ypOBeHb 3Ha4umocTu; obbiuHo 1 = 0.05.
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LeH B BHyTpeHHVe 1 BHelwHNe KpuTepuun
BHewHne kputepumn obobuwatoweii cnocobHocTmn dMnumpuyeckne BHelHNE KpUTEpUMN
AHanuTnyeckmne BHelWHME KpUTepUn

MHorokpuTepuansHbiii BbIOOp Mogenu

Mopgens, HEMHOro HeonTMMasbHAsA N0 0BOUM KpUTEPUSIM,
MOXXET 0Ka3aTbCs Jy4ylle, YeM MOAENb, ONTUMabHAsA NO OLHOMY
KPUTEPUIO, HO CUJIBHO He ONTUMaJjibHasi NO APYroMmy.
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Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpVHY 1 reHeTMHECKNA anropuTm

3apaya oTOOpa NPU3HAKOB MO BHELIHEMY KPUTEpUto

F= {75 X—=Dj:j=1,..., n} — MHOXECTBO NPU3HAKOB;
[y — meTog obyueHuns, ncnonb3ytownii Tonsko npusHaku J C F;
Q(J) = Q(pty, X*) — BbIbpaHHbIi BHELIHM KpUTEPWA.
Q(J) — min — 3aga4a AMCKPETHON ONTUMU3ALMA.
0

o ]
06 3
05 1
04
03 1
02 ]
0.1

2 4 6 8 10 12 14 16 18 20 22 24 2 28 30  ,
—o— Owwubka Ha obyyeHun  —o— Owwwubka Ha KOHTpore vV ONTUMYM CIIOXHOCTU

K. B. BopoHuos (voron®forecsys.ru) MeTopbl oT6opa npusHakos 26 /42



MonHeili nepe6op
XKagHble anroputmel
MeTopb! oT6opa npusHakos Mouck B WMPMHY 1 FeHETUHECKMA anropuTm

Anroputm nonHoro nepebopa (Full Search)

0 1 2 3 4 5 6 7 3 9 10 11 12 n
Bxop: mHoxectso F, kputepuii @, napameTp d,
nanymanusaumns: Q* = Q(9);
ana j=1,....n, rge j — cnoXHoOCcTb Habopos

Jj = aJrglJrTin Q(J) — HaiiTu nyyqwuii Habop CNOXHOCTU J;
NIEST]

ecim Q(J)) < QF 1o j* :=j; Q" := Q(J));
ecnun j — j* > d 10 BepHyTb Jj+;
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MonHeili nepe6op
XKagHble anroputmel
MeTopb! oT6opa npusHakos Mouck B WMPMHY 1 FeHETUHECKMA anropuTm

Anroputm nonHoro nepebopa (Full Search)

Q

260
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240 d = 3
230 -
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200
190
180
170
160
150

0 1 2 3 4 5 6 7 38 9 10 11 12 n

Bxop: mHoxectso F, kputepuii @, napameTp d,

nHnumanmsayns: Q* = Q(2);
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MonHeili nepe6op
XKagHble anroputmel
MeTopb! oT6opa npusHakos Mouck B WMPMHY 1 FeHETUHECKMA anropuTm

Anroputm nonHoro nepebopa (Full Search)

Q

260

: d=3
j=1

s
/;m
[
*
|
[l

0 1 2 3 4 5 6 7 38 9 10 11 12 n
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MonHeili nepe6op
XKagHble anroputmel
MeTopb! oT6opa npusHakos Mouck B WMPMHY 1 FeHETUHECKMA anropuTm

Anroputm nonHoro nepebopa (Full Search)

Q
260
250 J—
240 d - 3
230 H
220 ] = 2
210 .
200 J* - 2
190
180
170
160
150

0 1 2 3 4 5 6 7 38 9 10 11 12 n
Bxop: mHoxectso F, kputepuii @, napameTp d,
nanymanusaumns: Q* = Q(9);
ana j=1,....n, rge j — cnoXHoOCcTb Habopos

Jj := argmin Q(J) — Haiitn ny4wnii Habop cnoxxocTtu j;

J: =i

ecim Q(J)) < QF 1o j* :=j; Q" := Q(J));
ecnun j — j* > d 10 BepHyTb Jj+;
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MonHeili nepe6op
XKagHble anroputmel
MeTopb! oT6opa npusHakos Mouck B WMPMHY 1 FeHETUHECKMA anropuTm
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XKagHble anroputmel
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XKagHble anroputmel
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MonHeili nepe6op
XKagHble anroputmel
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MonHeili nepe6op
XKagHble anroputmel
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MonHeili nepe6op
XKagHble anroputmel
MeTopb! oT6opa npusHakos Mouck B WMPMHY 1 FeHETUHECKMA anropuTm

Anroputm nonHoro nepebopa (Full Search)

MpeunmyuwiecTsa:
- NpOCTOTa peanunsauunu;
- FapaHTUpPOBaHHbLIA pe3ynbTaT;
- nonubili nepebop acbdekTuBEH, KOraa
- NH(POPMATUBHBLIX NPU3HAKOB He MHOro, j* < b;
- BCEro NpuU3HAKOB HE MHOro, n § 20..100.

Hepocratku:
- B OCTaJIbHbIX CJly4asx 00000004eHb gonro — O(2"7);
- yem Bonblie nepebupaerca BapuaHToB, TeM bonbLue
nepeobyuenune (0cobEHHO, ecnn AyyLIne U3 BapnaHTOB
CYLLLECTBEHHO Pa3/nyHbl U OLVUHAKOBO MOXM).

Cnocobbl ycTpaHeHus:
- 3BPUCTMYECKNE METOAbI COKpaLLEHHOro nepebopa.
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Monweili nepe6op
2KagHble anroputmsl
MeTogbl oTbopa npusHakos Mounck B WNpVHY 1 reHeTMHECKNA anropuTm

Anroputm xagHoro aobasnenus (Add)

Bxop: mHoxecTBo F, kputepuii @, napametp d;
nHuymnanuzauyus: Jo := ; Q* 1= Q();
ana j=1,...,n, roe j — cnoxHocTb Habopos:
HaiTu npusHak, Hanbonee BbIrogHbIl s fobasneHus:
f*:= argmin Q(Jj_1 U{f});
feF\Ji_1
nobaBnTb 3TOT NpusHak B Habop:
Jj = J U
ecim Q(J)) < QF 1o j* :=; Q" := Q(J));
ecnun j — j* > d 10 BepHyTb Jj+;

Mpeumyuiectso: ckopocts O(n?), Tounee O(nj*), emecto O(2")
HepocTaTok: CKNOHHOCTb BK/AtOYaTb B HAabop AuLIHME NPU3HAKK
Cnoco6bl ycTpaHeHua: Del, Add-Del, Beam Search
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Monweili nepe6op
2KagHble anroputmsl
MeTogbl oTbopa npusHakos Mounck B WNpVHY 1 reHeTMHECKNA anropuTm

Anroputm noovepépHoro gobasnexusa u ypanexdusa (Add-Del)

Mpenmyuwiectsa:
- Kak npasuno, nyduwe, yem Add un Del no otaensHocTy;
- BO3MOXHbI DbICTPbIE MHKPEMEHTHBIE aNrOPUTMBbI,
npumep — LwaroBas perpeccusi (step-wise regression).

HepocTatku:
- paboTaeT AonblUE, ONTUMaILHOCTL HE rapaHTUpyerT.

g
260 &
250 B H B =
H g o
240 W B H
230 B § A g
220 H H ¥ H
210 H A H
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190 i H e H g
180 B K H B
2 q H o
170 H A
H g
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150
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Monweili nepe6op
2KagHble anroputmsl
MeTogbl oTbopa npusHakos Mounck B WNpVHY 1 reHeTMHECKNA anropuTm

Anroputm noovepépHoro gobasnexusa u ypanexdusa (Add-Del)

uHuynanusauus: Jo = @; Q* := Q(@); t:=0;

noBTOPATH

noka |J;| < n pobaensate npnsHakn (ntepaunu Add):

t:=t+ 1 — Havanace cnepytrowias utTepauus;

£ = argmin Q(J—1 U{f}); Je:=Je1 U{Ff}
fEF\Ji—1

ecm Q(J) < Q* to t* :=t; Q* := Q(J);

ecan t — t* > d To npepBaTtb LUK,

=]

oka |J;| > 0 ynansate npusHaku (utepauyun Del):

t:=t+1 — Havanacb cnepyollasa ntepayus;

f* = afrg min Q(Je—1 \ {f}); Je := Je1 \ {F*};
€Ji—1

ecm Q(Jy) < Q* 1o t* :=t; Q* := Q(4);

ecnn t — t* > d To npepBaTb LUK,

noka sHadeHus kputepust Q(J-) ymenbLuatorest;
BEPHYTb J;«;
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Monweili nepe6op
2KagHble anroputmsl
MeTogbl oTbopa npusHakos Mounck B WNpVHY 1 reHeTMHECKNA anropuTm

Mouck B rnybuny (DFS, meTtop BeTBeii n rpaxuy)

Mpumep: gepeso noncka Habopa npusHakos, n = 4

1 ‘*/////;i;;Qﬁ;;i;\\\\\\$~4

AIN N
12 13 14 23 24 34

v o v
123 124 134 234
v
1234

OcHoBHble ugen noucka B rnybuny (depth-first search, DFS):

@ HyMepauus NPU3HAKOB MO BO3PACTaHUIO HOMEPOB —
4TObbI N3beXxaTh NOBTOPOB Npu nepebope NOAMHOXKECTB;

@ ecnu Habop J becnepcnekTuseH,
TO 6OJ'IbIJJe HE NbITAaTbCA €ro HapawnBaTh.

K. B. BopoHuos (voron®forecsys.ru) MeTopbl oT6opa npusHakos 32/42



Monweili nepe6op
2KagHble anroputmsl
MeTogbl oTbopa npusHakos Mounck B WNpVHY 1 reHeTMHECKNA anropuTm

Mouck B rnybuny (DFS, meTtop BeTBeii n rpaxuy)

ObozHauum Qf — 3HayeHMe KpUTEpUs Ha CaMOM JydlieMm Habope
MOLLHOCTHU j U3 BCEX A0 CUX MOP NPOCMOTPEHHBIX.

OueHka NepcnekTUBHOCTUA:  *°

250 4
240 3
Habop J He Hapa'UJ,VIBaeTCﬂ, o
eCcnn HaMJETCs j Takoli, 4To 220 4

Q) = (1+0)Q;; ““?
lJ|>j+d; 03

130

012145j+d89101112

d>0wund >0 — napamerpsl.

Yem meHble d n §, Tem cunbHee cokpallaetcs nepebop.
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Monweili nepe6op
2KagHble anroputmsl
MeTogbl oTbopa npusHakos Mounck B WNpVHY 1 reHeTMHECKNA anropuTm

Mouck B rnybuny (DFS, meTtop BeTBeii n rpaxuy)

Bxopa: wmHoxectso F, kputepuii Q, napametpsbl d u 6;
npoueaypa Hapactute (J C F)
ecnu Haigéres j: j<|J|—dun Q(J) = (1+0)Qf, To
L Habop J becnepcnekTuBHbIN; BbIXOA,;
QD‘ = mm{Q[kJP Q(J)},
Ansa Bcex f; € F taknx, uyto s > max{t | f; € J}:
L Hapactute (J U {fs});

NHULMANN3UPOBATh MACCUB JIyYLLNX 3HAYEHUN KPUTEPUS:
Q= Qo) anascex j=1,....n;

ynopsifioHnTb NpU3Hakn no ybbiBaHMIO MHDOPMaTUBHOCTY;
HapacTuTb (9);

BepHYTb J, ans kotoporo Q(J) :J__rrlﬂn ; QF:
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Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpMHY 1 reHeTMHeCcKUiA anropuTm

VceuéHHblii nouck B wnpuHy (Beam Search)

MMounck nyykom (He nyuka, HE Jly4a, HE Ny4OM, HE «NIy4eBOU MOUCK> )
Mounck B wunpuHy — breadth-first search (BFS)

On e mHoropsgHeiii utepaymontsiii anroputmv MITYA

(MI'YA — metog rpynnosoro y4érta aprymentos A.l./BaxHeHko)

lNpuHuynn HeokoHndaTenbHbix pewennii [abopa: ocTaBnsATb bonbLue
ceobogbl BbIGOpa A1 NPUHATUS NOCNEAYHOLMX peLieHuli

VcoseplueHcTeyem anroputm Add:
Ha KaXkJoli j-i ntepauun Bynem CTpouTb He OAuH Habop,
a MHOXecTBO u3 B; Habopos, Ha3biBaemoe j-M psgom:

B; .

rae Bj < B — napameTp wupunHbl nyyka noucka.

Ueaxnerko A. ., FOpaukosckuii FO. [1. MogenupoBaHue CNoXHbIX CUCTEM
Mo 3KCNEpPUMEHTabHbIM AaHHbIM, 1987.
K. B. BopoHuos (voron®forecsys.ru) MeTopbl oT6opa npusHakos 35 /42



Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpMHY 1 reHeTMHeCcKUiA anropuTm

VceuéHHblii nouck B wnpuHy (Beam Search)

Bxoa: mHoxecTtBo F, kputepunii @, napametpsl d, B;
nepsbIli psif, COCTOUT U3 BCEX HAbopoB annHbl 1:
Ri:={{A}.....{fi}}; @ =Q(2);

ana j=1,...,n, roej — CNOXHOCTb Ha6opOB:
oTcopTupoBaTh psg R = {le, ) }

MO BO3PaCTaHUIO KPUTEPUS: Q(_/Jl)
ecam B; > B 10

L R;: {Jl .,JJB} — ocTaBuTb B nyywinx Habopos paga;

ecnm Q(Jl) < Q* 7o j*i=; Q* = Q(J});
ecnu j — j* > d 10 BepHyTb J

nopoamnTb cnep,yrou.wlm ps4;:
Riq1:={JU{f}|JeR;, feF\J};
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Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpMHY 1 reHeTMHeCcKUiA anropuTm

VYce4éHHbIV NOUCK B LWNPpUHY: A0ONOJIHUTENbHbIE 3BPUCTUKN

o Tpynoé&mkocTb:
O(Bn?), Tounee O(Bn(j* + d)).
o [pobnema aybnukaros:
nocae CopTUPOBKM Q(J}) <...< Q(JJBJ) NnpoBeEpUTHL
Ha COBNafeHMNe TONbKO COoCefHMe Habopbl C paBHbIMY
3HAYEHMSAMU BHYTPEHHErO N BHELLUHEr0 KPUTEPUS.
@ ApganTtusHblii OTOOP NPU3HAKOB:
Ha nocnefHem ware AobaBAATb K j-My psifly TONBLKO
npusHaku f ¢ Hanbonblweii nndopmaTusHocteio /i(f):
B;
b
i = 1F € 41

b=1
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Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpMHY 1 reHeTMHeCcKUiA anropuTm

DBOIIOLMOHHbI AaNropuTM noucka (naes n TepMUHONOTUS)

J C F — ungusug (8 MTVA «mogens>»);
Re = {J},... ,th} — nokonenne (B MTYA — «psig»);

B=(Bj)j-1, Bj = [fi € J] — xpomocoma, kopmpyowas J;

BunapHas onepauyus ckpewumsanus (crossover) B = ' x ("
o sapuant 1: 3; = p;B; + (1 — p;)B/, pj ~ uni(0,1)

. _ / / ! /! H
@ Bapuant 2: B =(fB1,...,05, Bty -5 Bn), s~uni(l,...,n),
HaJ0 33[aBaTh «ECTECTBEHHOEY» PAHXUPOBAHWNE NPU3HAKOB

VuapHas onepauusa mytayun 3 = ~f3':

o B =pj(1—B))+(1—pj)B; pj~ bin(pm),
rae pm — NapameTp BEPOSTHOCTU MyTauuu.
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Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpMHY 1 reHeTMHeCcKUiA anropuTm

DBOJIIOLMNOHHBI (FeHeTUYEeCcKuii) anropuTm

Bxop: mHoxectso F, kputepuii Q, napametpsi: d, pm,
B — pasmep nonynsiumm, T — 4ucno nokoneHwui;

NHULMANN3MPOBaTh CAyYaliHyto nonynsuuo u3 B nabopos:

By =B; R := {Jll,...,Jfl}; Q* = Q();

anat=1,..., T, roe t — HOMep NOKONEHUS:

parxuposanne uraneugos: Q(J1) < ... < Q(UEY);

ecan B; > B 1o cenekyunsa: Ry = {J},...,JF};

ecm Q(JY) < Q* o t* :=t; Q* = Q(JI);

ecnu t — t* > d To BepHyTb JL;

nopoauThb t+1-e nokoneHne NyTEM CKpPeLyMBaHUin N MyTaLuii:
Rii1 = {N(J’ x J") | J,J" e Rt} U Ry;
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Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpMHY 1 reHeTMHeCcKUiA anropuTm

aBpI/ICTI/IKI/I Ana ynpasaeHusa npoueccom soawouyunn

e © 6 ¢ ¢

VBenun4neaTh BEPOATHOCTU MEPEXOAA NPU3HAKOB
oT bosiee yCNELWHOro POAUTENS K MOTOMKY.

Hakannueats oueHku MHEGOPMaTMBHOCTM MPU3HAKOB.
Yem 6onee nHdopmaTBEH NMpU3HAK, TEM BbILLE BEPOSITHOCTb
ero BKJtOYEHUs1 B Habop BO Bpems MyTauun.

[MpumeHeHne COBOKYMHOCTU KPUTEPMEB Ka4ecTBa.
CkpewymBaTth TONBKO Nyyline UHANBUALI (31MTapusm).
[NepeHocuTh Ay4lne MHAUBUAbI B CAEAYHOLLEE NOKONEHME.
B cnyyae cTarHauuu yBenn4mBaTh BEPOSITHOCTb MYTaLWiA.

MapannensHO BLIPALMBAETCA HECKONMLKO N30NPOBAHHbIX
nonynsumnii (OCTPOBHasi MOAEb 3BOMOLNN).
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Monweili nepe6op
XKagHble anroputmel
MeTogbl oTbopa npusHakos Mounck B WNpMHY 1 reHeTMHeCcKUiA anropuTm

O6ob6uieHne: cny4aiinbiii nouck ¢ agantauyueii (CMA)

Bxop: mHoxectso F, kputepuii Q, napametpsi: d,
B — pasmep nonynsiumm, T — 4ucno nokoneHwui;

paBHbIE BEPOSITHOCTM MPU3HAKOB: p; = -+ = p, := 1/n;
WHULMANN3UPOBATL CyYaliHyto nonynsuuio u3 By Habopos:
Ry = {Jil, . ,Jfl ~{p1,--. ,pn}}; Q" == Q(v);

anat=1...,T, rpet — HOMEep NOKONEHUS:
parxuposanne ungnengos: Q(JH) < ... < Q(UE);
ecnan B; > B 1o cenekyuna: Ry 1= {Jtl,...,JtB};

ecim Q(JY) < Q* To t* :=t; Q*:= Q(J});
ecnm t — t* > d To BepHyTb JL;

YBENNYNTL Pj AN NPU3HAKOB N3 NyHLMX Habopos;
yMeHbLUVlTb p_] ansa np|/|3HaKOB n3 Xyp'LUVlX Ha60pOB;
nopoanTs t+1-e nokonenne ns B; Habopos:

Rt+1 = {J}+17"'7J1‘B+t1 ~ {p17' . 7pn}} U Rt;
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Pestome. Metogbl oTtbopa npusHakos

@ [lna otbopa nNpu3HaKOB MOryT MCNO/L30BATLCS NtObbIe
3BPUCTUYECKNE METOAbI AUCKPETHOW ONTUMU3aLNNA

Q(J) — min.
JCF
@ Q(J) momxen BbITb BHEWHNUM KPUTEPUEM, C XaPAKTEPHBIM
MUHUMYMOM MO CNOXKHOCTU MOZENu

@ BobLUIMHCTBO 3BPUCTMK 3KCNIYaTUPYIOT [BE OCHOBHbIE UAEN:
— MPU3HAKN PaHXXNPYIOTCS MO UX MOJE3HOCTH;
— Q(J) n3meHsieTcss He CUABHO MPM ManoM uameHeHun J.

o MI'VA, 3A n CI1A o4eHb NOXOXXN — Ha MX OCHOBE MOXKHO
n306bpeTaTh HOBble «CUMBUMOTMYECKNED METa-3BPUCTUKMA.
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