3ananue 12. [Iporuo3upoBanue BpeMEHHOI0 Psijia ¢ MOMOIIbI0 PEKYPPEHTHOM
HEHPOHHOU CeTH

1.

Pa3paboTaiiTe nmporpaMMmy, KOTOpasi BBITIOJIHSET MPOTHO3UPOBAHUE 3HAUYECHUN
BPEMEHHOT'O psifia C MOMOIIbIO PEKYPPEHTHON HEHUPOHHON CeTH, LETUKOM
COCTOSIIIIeH U3 IICHH 3JIEMEHTOB KpaTkocpounoit mamsatu (Long Short-Term
Memory, LSTM) wim ynipaBisieMsix pekyppeHTHbIX 010k0B (Gated Recurrent
Units, GRU) u orieHnBaeT TOYHOCTH IPOTHO3A.

OnumuTte mpouecc mojdopa MmapamMeTpoB M OOy4YeHHUS HEHpOHHOU CeTH,
IPUBEIUTE PUCYHOK C TOMOJIOTHEH pa3paboTaHHON HEHPOHHOMU CETH.
[IpoBeauTe SKCIEPUMEHTBI, UCIIOJIb3Ysl TaHHbIE U3 3aaanus 10.

BrlnonHuTe BU3yanu3aluio pe3yabTaToB SKCIEPUMEHTOB B CIEAYIOIIEM BU/IE:
0TOOpakeHHe BPEMEHHOTO psifia, B KOTOPOM pEalbHBIC U BOCCTAHOBJICHHBIC
3HAYCHUS MOKa3aHbl PA3IMYHBIMU [[BETAMU;

TabNnIa, TOKa3bIBalOIIass TOYHOCTh BOCCTAHOBJICGHHS C  TMOMOUIBIO
MOCTPOCHHON HEWpOHHOW ceTu B cpaBHeHMM c Mojaenbio ARIMA (cwm.
3afganne 11) 1 aHATUTHYECKUMH AITOPUTMaMH B CMBICIIC BRIOPAHHBIX Mep (CM.
3aganue 10).

[Ipoananu3upyiiTe W H3NOKHUTE COJCPKATEIbHBIA CMBICT TOTYYECHHBIX
pEe3yNbTAaTOB, B T.4. YKOKUTE XapaKTEPUCTUKA M TMPEIMETHYI 00JIacTh
BPEMEHHOIO psija, BIMSIONIME Ha BbIOOP MOAXOAa, HCHOJIb3YEeMOIO s
BOCCTAHOBJICHHSI/TIPOTHO3a 3HAYCHU psja.

Tunosblie KOHTPOJIbHBIC BOIIPOCHI

1.

JlaiiTe onpenenenne peKyppeHTHOM HEUPOHHOU CETH, LIEIMKOM COCTOSIIIEN U3
IIEITH AJIEMEHTOB KpaTtkocpouHoi mamstu (Long Short-Term Memory, LSTM).
JlaiTe onpeneneHne peKyppeHTHOM HEMPOHHOM CETH, LEIIMKOM COCTOSIIIECH U3
yIpaBJIsieMbIX peKyppeHTHbIX 070k0B (Gated Recurrent Units, GRU).
OObsiICHUTE MPUHLIMIT IEUCTBUS PEKYPPEHTHBIX HEHPOHHBIX CETe U HA30BUTE
UX TPEUMYIIECTBA M HEAOCTATKHA JJIi BOCCTAHOBIICHUS ITPOIYIIEHHBIX
3HAQYEHUN BPEMEHHOTO PsZla B CPABHEHHUH C aHAJUTUYECKUMU AJITOPUTMAMU U
IPOTHO3HBIMU MOJIEIISIMU MAITUHHOTO 00Yy4EHHUS.
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