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[lpaBoonogobune mogenein ¢ N30bLITOYHLIM YMCIOM
NapaMeTPOB HE U3MEHSIETCA 3HAYMMO NPU UX YAAJIEHNN
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[ nybokoe oby4yeHune npegnonaraet oNnTUMKU3ALNIO MOJENENR C
3aBEJOMO N3DbITOYHOW CJIOMHOCTbIO.

Bakhteev, Strijov. 2019. Comprehensive analysis of gradient-based

hyperparameter optimization algorithms // Annals of Operations Research
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Jlnnelinast mogenb, (rnybokast) HelipoceTb U aBTO3HKOAEP
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Beibop ycToiiymBoro n To4Horo Habopa nNpusHakos

[Mpy3HakmM X1, ..., Xg — CTONDUBI MaTpULbl NiaHa 3X6.
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PewweHne: X3, X4 OPTOroHasbHbl, UX KOMOMHaLMS NpUbANXKaeT Yy,
MUHUMU3UPYS OLLNDKY.

Katrutsa, Strijov. 2015. Stress-test procedure for feature selection //

Chemometrics
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KoHdurypaumm npn3HakoBoro npocTpaHCcTBa

y
A y r\

> X9
N . /\

X4 X3 X1

HeanekBaTHbIli KOPPeNMPOBaHHbIiA ApekBaTHbIN Cry4YaliHbli

X3

A

X4
X2 X5

AneKBaTHbI N30bITOYHbIN ApekBaTHbII KOPPESIMPOBAHHbIN

Katrutsa, Strijov. 2017. Comprehensive study of feature selection methods

to solve multicollinearity problem // Expert Systems with Applications
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IMMNUPUYECKOE pacnpeiesieHne napaMeTpoB MOJENn

3HayveHne pyHkuymmn ownbku S(w|D, f) 3aBUCcUT OT NapamMeTpos.
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hAHOFO3KCTp€MaﬂbHOCTb,CXOAMNKKHI:M MYJIbTUCTAPT
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— Owwnbka 1 eé aucnepcus Npm NOMoJHEHNN BbIDOPKY
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,E,mcnepcvm OLLNDOKM Npwn NOBbILLEHNW CJTOXKHOCTUN MOAETU
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— Owwnbka npu pa3nnydHbIXx obbemMax BbIDOPKY
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— Jlncnepcus oWwmnbKM Npu pasnmnyHbix obbemax BbIOOPKM
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I3ameHeHne amnupuyeckoro pacnpeaeneHnst napaMmeTpoB
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Obbem BbIbOPKM M* N3 pacnpegenerdns P pgoctaTtodeH, ecau
BblIOOpkK X1, Xo> pasmepa m > m™ u3 P cxoXun cornacHo dyHKLum
CXOACTBa D(Isl7 152) MEXKAY SMMUPNYECKUMUN PacnpeaeieHnAMY,
NOJIYYEHHBIMMN Ha 3TUX BbIbOpPKaXx.
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ObbeM BbIOOPKMK, CMPOrHO3MPOBAHHOW Ha PaHHEM 3Tarne
cbopa AaHHbIX
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Imes BbIOOPKY 0bbEMA m TpebyeTcs CNpoOrHO3MpoBaTh
ONTUMaJibHbIi 0bbemM m*.
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