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Machine Learning - 10601

Linear Regression and
Bias-Variance Tradeoff

Geoff Gordon, MiroslavDudík
(

http://www.cs.cmu.edu/~ggordon/10601/

September 21, 2009 

Last time: linear regression

Goal:
predict a continuous response
from continuous/categorical inputs

Input:
(x1,y1ύΣ Χ Σ όxN,yN)

Model:
y wj j˒(x)

Performance measure:
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Linear regression

Goal:

Input: (x1,y1ύΣ Χ Σ όxN,yN)

Assume:  y wj j˒(x)
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Linear regression

y  Ғ  ǿ0 + w1x + w2x
2

Linear regression

y  Ғ  ǿ0 + w1x + w2x
2

+ w3x
3 + w4x
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Ҍ Χ Ҍ ǿ10x
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