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Taunts
Decision tree i simple

but leads often to

over fitting high variance

Ensemble methods

Bagging forests of
same trees

Random forests
C forests of different

trees

Boosting simple
method weak method

which is improved

upon iteratively

models defined by
Amex E IR
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or some non anear

functions

Three commoner approaches

Restriction models

fix IE Jjk

EI In Bsmbjmk

basis functions
size of the model

United by the

set of basis

function

selection model

include only basis

functions Am that

contribute significantly
to fit of the model



we end of ten up with

a simple decision tree

Regularization
Ridge is pure regularization
Casso i's regularization
and selection

Boosting belongs to

selection models
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in boosting
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end
Return Imax
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Example
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f Cx Be Citrix

repeat till m M

return for Cx

emphasis on misclassi

start with giving all

classifications the same

weight wi t tu
SMG classifier
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1 0,71 M I

fo Cx initial guest

for me 1 i M

fit a classifier fuk

Compute error

emm

find the parameter
8m Ben

update weights

end for
output final fault

Ada boost uses the following
cast function
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Think of
this as a

weight applied to each

observation
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