
 

Lecture September 3

Yi fai Ei EirNCo F

Model

Yi Xi p Ei ya t Ei

IE Yi Xi p pI Epo p Ppi
P C KP
X c trap
G C IRM

var Yi T
yi NGi PiT
racers Ep
Ep p Is cxtx5ETg

narcs r Fx
I

I
rear T Ix

jj
Baye's theorem

PCBIA Paths is

sgy TEPCBFCAIB.ee



PG E C a I call

Assumption i

Eze
Gi PE

M I

PCD IX p IT pcbilxi.is
i o

M L E

KiE

angg max

a
PERP

as mire E log PCs
B e IRD

r
kings

pi Exty
Bias war our a trade off

55 I 55 55

MS E Cy 55
z



IE Cb EESTI
Bias

E E t T
variance of T
G noise

variance

OL 5 P Z
r

n

Model Assessment and Sete
Ctc ore chapter 7 of Hastie et

Bies Nas care ee trade off
Discussion of errors

Re sampling techniques
Bootstrap
Cross validation

we have a cost loss function
c In Ecsi 5iJ

Test Error for the test datalIT
with a severe training set



Ent E CCB T

Define a better estimate

H EEnter
Making B samples for
Training Enate

predietterftest Error The test

Error is more to a statistical
Cmterpretation

HSE
f Eru

et

Lez

n

i



of different mode A in order

to pick the best one

MODEL ASSESSMENT with

Is

t.si n
divided Random 5

ads

Bootstrap
Training sample

Z Z Zz Zn

faderandom

GETFF 72,210



c'Inhale
sauce

2 i more than

once

For every sample Ctraining
we can compute some expected
value s ZE SAE
S EE
narcs Cz is E stet 57
B of re sampler


