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Jlexmmsg 17

OAvunemma «CmelleHme—pasbpoc» U KpuBass obyuyeHus

Bias-variance trade-off u Learning curve



17.1. Ounemma «CmelneHne—pazbpoc»

Y = f*(z) + e(x), Ec(z) =0, Var e(x) = o*(x)

f(x, D) — peraroriee mpaBuiIo,
D = {(zW, yM) (2@ y@) . (aW) 4NN} — obyuaromas BeIGopKa

x, f*(r) cmydyaliHBIMU HE SIBJISIOTCS

CirydaliHpIMU SBISIOTCS: €(x) U D, IpuueM cunTaeM MX He3aBUCHMBIMU

Torna
MSE(z) = E p.(f(z,D) — Y)* = 0%(x) +Eb(f(z,D) = f*(x)) +Ep(f(z,D) —Epflz, D))f

\
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Bias2x Variance

Ommubka = Heyctpanumas ommobka + Cmemenue” + Pasz6poc

Jlokazamenbcmeo:
(MOXXHO PacKpBITh J1.4 U M.4. U YBUAETh, UYTO OHU COBIIAJIAIOT)

boibiioe cMeneHne — Hepoo0ydeHue.  bounblinoi pa3zdopoc — mepeoOydeHHUeE.
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kNN y = % + 2z + N(0,5)
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kNN y = % + 2z + N(0,5)
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kNN y = % + 2z + N(0,5)
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Yy = e~ +1.5e~(@=2)°
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DT y = e~ +1.5e~ (@2
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DT y = e~ +1.5¢~(@2)
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RF y = e~ +1.5e~ (@2
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17.2. KpuBas obyueHus (learning curve)
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