
F-◦DA 213

Cross - Validation
(for Regression)

Oct 4,2022



(✗ - 2) > + 3×212 -✗3)
Revisit Polynomial Regression

✗IER
Input I. g) C R ✗ IR yiell

- { G. g.)
,

(×
> .bz)

,
.
. .

His.sn)}

=[
×
.
×? - . . xp

' ✗
z ✗i ✗,P "

✗I f- ×?

Ma
,

É
. g- ✗

i

5=0

✗=(✗ ◦ . . . _ xp) ✗
*
= ( Ip

"

xj-yssECKD.az)=0



What makes a good Model ?

Ma : IR → IR Input @ is!!- -domain
×

9

• predict dependent variable (g)

•
don't overfit IN

• robust to noise 5$
so For MK) perform

well on ne_w data ✗



Data splitting for C-U
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Evaluate lasso

① How well do we expect
Ma to work on new data ?

↳ RUSE

② How do we choose best

fhyp.D.pe - ameters ? p - degree
polynomia

Do not do both at once .
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How to split?
→ Random ( safer)

80120 70/30 910/10

→ Need enough training ✗ C- Rd
→ Need enough test to predict .

SSE EIR

what if data is small ?

M= 10 ,
20

Leave -one -out Loo - CU

n splits @ - 1) train I fes→ Average


