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Â çàäà÷àõ êëàññèôèêàöèè òðåáóåòñÿ, ïî íàáîðó èçâåñòíûõ ðåàëèçàöèé ñëó÷àéíûõ
âåëè÷èí, îïðåäåëèòü ìåòêó êëàññà çàâèñÿùåé îò íèõ ñëó÷àéíîé âåëè÷èíû. Äëÿ ýòî-
ãî ñòðîèòñÿ ïàðàìåòðè÷åñêàÿ ìîäåëü, ïàðàìåòðû êîòîðîé îöåíèâàþòñÿ ïî îáó÷àþùåé
âûáîðêå ïðåöåäåíòîâ [1, 2]. Â ñëó÷àå, êîãäà ïðîöåäóðà îöåíêè ïàðàìåòðîâ âêëþ÷àåò âîñ-
ñòàíîâëåíèå óñëîâíîé ïëîòíîñòè ïåðåìåííîé êëàññà ïðè çàäàííîì çíà÷åíèè íåçàâèñè-
ìîé ïåðåìåííîé, ìîäåëü íàçûâàåòñÿ ðàçäåëÿþùåé. Ïðè ïîðîæäàþùåì ïîäõîäå âíà÷àëå
îöåíèâàåòñÿ ôóíêöèÿ ñîâìåñòíîãî ðàñïðåäåëåíèÿ çàâèñèìûõ è íåçàâèñèìûõ ïåðåìåí-
íûõ. Çàòåì, ñ ïîìîùüþ ôîðìóëû Áàéåñà, âûâîäèòñÿ óñëîâíîå ðàñïðåäåëåíèå çàâèñèìîé
ïåðåìåííîé. Õîòÿ ðàçäåëÿþùèé ïîäõîä àñèìïòîòè÷åñêè äîñòàâëÿåò áîëüøóþ òî÷íîñòü
ïðîãíîçèðîâàíèÿ [3], ïîðîæäàþùèé ïîäõîä áûñòðåå âûõîäèò íà àñèìïòîòó [4]. Òî åñòü
ïðè ìàëîì îáúåìå âûáîðêè òî÷íîñòü ïðîãíîçèðîâàíèÿ ïîðîæäàþùèõ àëãîðèòìîâ ìî-
æåò ïðåâûñèòü òî÷íîñòü ðàçäåëÿþùèõ.

Â êà÷åñòâå ïðèìåðà ðàññìîòðèì çàäà÷ó ïðîãíîçèðîâàíèÿ èíôàðêòà. Ñëîæíîñòü ðå-
øàåìîé çàäà÷è ñîñòîèò â ìàëîì îáúåìå âûáîðêè, ïðèâîäÿùåì ê ïåðåîáó÷åíèþ ìîäåëè.
Çàäà÷à ðåøàåòñÿ ñ ïîìîùüþ ðàçäåëÿþùèõ è ïîðîæäàþùèõ àëãîðèòìîâ êëàññèôèêà-
öèè, à òàêæå ñ èñïîëüçîâàíèåì êîìáèíèðîâàííîãî ïîäõîäà. Êîìáèíèðîâàííûé ïîäõîä
çàêëþ÷àåòñÿ â èñïîëüçîâàíèè âûïóêëîé ëèíåéíîé êîìáèíàöèè ôóíêöèé óñëîâíîãî è
ñîâìåñòíîãî ïðàâäîïîäîáèÿ êàê ôóíêöèîíàëà êà÷åñòâà. Ðåøàþòñÿ çàäà÷è îöåíêè ïà-
ðàìåòðîâ óñëîâíîãî è ñîâìåñòíîãî ðàñïðåäåëåíèé, à òàêæå êîýôôèöèåíòîâ ëèíåéíîé
êîìáèíàöèè.

Ëèòåðàòóðà

1. McCullagh P., Nelder J. A. Generalized Linear Models. 2nd edition. Chapman and
Hall, London. 1989.

2. Hosmer D., Lemeshow S. Applied Logistic Regression, 2nd Edition, John Wiley and
Sons, 2000.

3. Efron, B. TheE�ciency of Logistic Regression Compared to Normal Discriminant
Analysis. // Journal of the American Statistical Association. 1975. V. 70, No. 352,
P. 892-898.

4. Ng, A. Y. and Jordan, M. I. On Discriminative vs. Generative Classi�ers: A comparison
of logistic regression and Naive Bayes. // Advances in Neural Information Processing
Systems. 2002. V. 14, P. 841-848.

1


