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YuebHoe mocobue coaepKUT MaTepual KypcoB JEKIHHA Mo 6alieCOBCKUM METOIaM aHayiu3a 0oIb-
IINX JaHHBIX, KOTOPBIE YUTArOTCs aBTopaMu Ha daxyinsrere BMK n sxoHOMIueckoM daxymnsrere MITY.
ITocoOue 3HaKOMUT CTYACHTOB C OCHOBHBIMH IPHHIUIIAMH BbIOOpA MOJIENICii, CO CMEIIaHHBIMU MOJIC-
JISIMH PacIpe/ieIeHUH], JIOKAIUMH B OCHOBE 0alleCOBCKOTO M0/IX0/1a K aHAJIN3Y JIaHHBIX, U HEKOTOPBIMU
ITOPUTMAaMHU aHAJIN3a JaHHBIX. B KauecTBe mprMepa npuMeHeHust 0aiieCoBCKOTO TTOAX0/1a PAcCMaTpH-
BACTCsl MATEMATHYECKast MOJIEJIb, JICXKAIIAsi B OCHOBE OMOJIOrHYECKOr0 MacropTa CIIOPTCMEHA.

ITocobue npeaHa3Ha4YeHO i CTYICHTOB, OOYHYalOMIMXCS 10 MAaruCTEPCKUM HPOrpamMmam
Kadeapsl MaTeMaTH4ecKoW CTaTHCTUKN «CTaTHCTUUECKHH aHAIN3 M MPOTHO3HPOBAHHE PUCKOBY,
«VIHTENIeKTyallbHBI aHain3 OOJBIINX JAHHBIX» (COBMECTHO ¢ Kadempoil HHTEIUIEKTYyalbHbIX
MH(POPMAIIMOHHBIX TEXHOJIOTHN) U «AHAIU3 JaHHBIX B YKOHOMHKE» (COBMECTHO C 9KOHOMHMYECKHM
¢axynsreTom MI'Y).

Kniouesvie cnosa: GailecoOBCKHE METObI, HHTEIJICKTYANbHBIN aHATN3 JaHHBIX, CMEIIAHHOE pac-
NpeJiesieHne, BeposTHOCTHAsI Mozenb, EM-anroputwm.
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The book contains the material of lectures in Bayesian methods for big data mining read by the authors
at the Faculty of Computational Mathematics and Cybernetics and the Faculty of Economics, Lomonosov
Moscow State University. The book introduces the students into principles of formation of mathematical
models, mixed probability models underlying the Bayesian approach do data mining as well as into some
algorithms of data analysis. As an example, the basic mathematical model used for the construction of the
biological passport of a sportsman is considered.

The book is oriented for the students of the master programs of the Department of Mathematical Statistics
“Statistical Analysis and Risk Prediction”, “Big Data Mining” (in cooperation with the Department of
Intellectual Information Technologies) and “Data Analysis in Economics” (in cooperation with the Faculty
of Economics, Lomonosov Moscow State University).
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