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Model complexity and error
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Optimisation steps




Bias —variance tradeoff
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Bias —variance tradeoff
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How to include this in the model?
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Bias —variance tradeoll: regularisation

- Bias -o- Variance

Test Error
® Train set Error =
@ @ Testset
: =

& ~—~—@— 9
o @
c 0
5 el B
oo —9 [*—o o

How to include this in the model? |
Model complexity

Regularise the loss function: & = ||9,,, — y||%+/1||w||%

Penalising the terms with large weight




