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• Training error – Performance of model on the previously seen data 

• Test error – Performance of model on the unseen data 
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Model is trained 𝑦 = 𝑓(𝑥)  
 

Test Set  - Previously unseen data 

 

Test MSE  -  
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1. Validation set approach 

• Random division of data into two parts 

• Usual split is 80:20 (Training : Test) 

• When to use – In case of large number of observations 

 

2. Leave one out cross validation 

• Leaving one observation every time from training set 

 

3. K-Fold validation 

• Divide the data into k set 

• We will keep one  testing and K-1 for training 

 


