







































































Pseudocode for MLBot 1.0

makemodeling assumptions

WhileTrue
train ontraining setI act on unseendataevaluateonvalidationset
if trainaccavalac.cagood
enoughdeclarevictory break

else
revisemodeling assumptionsandor tweakhyper

parameterse

gKevalon test

setProblem
Solution



Datasplit bestpractice

Labeleddata Val

testTrain.Whatfraction Depends on datasetsizeand noise

varianceintrainedmodelSmallertrainset higher

largertrainset highervarianceperformance

estimateAlternativeForsmalldata takefulladvantageof as
muchdata

as possible

fold fold2 folds foldk test

k fold crossvalidation

for i in range k

train on all foldsexcept

Vi1 validate on

ivalacc
leftharpoondown

meanleftviright
When is this a goodidea

moretrainingdata bettermodels

lowervariance val accuracy measurement

needto train K times

leave one out cross validation

kn



Tools in thefightagainstoverfitting

1 Traintual testsplits

2 Regularization build a simplicityprior
intoyourmodel

often simplicity flexibility canbecontrolled

by hyperparameters

Example K in KNN

Aside parameters and
hyperparametersdecision

boundaryKNNis called

nonparametricExample
of a parametric model

a linearclassifier

ymxb

Activity Investigate an exampleofhyperparametertuning a linear
classifier


