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LINEAR REGRESSION



LEARNING POLYNOMIAL FUNCTIONS



LEARNING POLYNOMIAL FUNCTIONS



LET’S REFLECT FOR A MOMENT



SUMMARY
Original data:

Intermediate data:

Still the same solution:



WHAT IF THE DATA IS MULTIVARIATE?



Radial basis function

WHAT IF THE DATA IS MULTIVARIATE?



RADIAL BASIS FUNCTION NETWORK



EXAMPLE: POLYNOMIAL CURVE FITTING



REGULARIZATION

n∑

i=1

(f(xi)− yi)
2

wridge = (XTX+ λI)−1XTy

Solution:
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REGULARIZATION



MAP ESTIMATION



PERFORMANCE OF REGRESSION MODELS



PERFORMANCE OF REGRESSION MODELS

ρ ∈ [−1, 1]

τK ∈ [−1, 1]


