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Linear Regression
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* Trainingerror — Performance of model on the previously seen data

* Test error — Performance of model on the unseen data
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Linear Regression

Training Set - {(331, y1), (33'2, @JQ); S (wna yn)}

Modelis trained

Test-Train

y = f(x)
Split
Test Set - Previously unseen data (iL'U:. yD)
Test MSE - Ave(f(iﬂn) — ?JD)Q
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Other Linear Regression
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l X Flexibility
' == True Function = Test error
Output of linear Model === Training error

== Output of more flexible model

Start-Tech
ACADEMY




Linear Regression

1. Validation set approach

Random division of datainto two parts

Usual splitis 80:20 (Training: Test)

When to use — In case of large number of observations

Test-Train
Split Techniques

2. Leave one out cross validation

* Leavingone observation every time from training set

3. K-Fold validation

e Dividethe dataintok set

We will keep one testingand K-1 for training
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