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Expected test error = E(Bias) + E(Variance) + E(€)

E(e)

Variance of error, Irreducible

Bias-Variance
Trade-Off

E(Variance)
Amount by which predicted function will change if we change training dataset

E(Bias)
Error due to approximation of complex relationship as a simpler model such as
linear model




Linear Regression

Variance

— Model
True function
e Samples

Less Flexible method

— Population regression line
— Sample regression line
— Model
True function
s Samples

More Flexible method
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E(Bias)
Error due to approximation of complex relationship as a simpler model such as
linear model

— Model
True function
e Samples

Bias




Linear Regression
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