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© CxoaumocTs 1 cBssb co cpeaHum

© Minimum description length

© Vndbopmayvonnas perynspusaums

@ Vudopmayvonnas perynspusaums. Kak cuurats /(h(X))?
© PesynuraThl

@ Bopsba c random seed. Kendall rank correlation
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[ paAneHTHbIA BYyCTUHT, 0bo3HaYeHNs

ﬂ,aTaceT' D= {(Xl)yl)},n 1-

Pewatowas dpynkuus: Hr(x Zt 1 ht(x), rae he — pepeso peluenuii.

Pyukuyms noteps: L(x, H(x )).
hy41 CTPOMTCS B COOTBETCTBUM C FPAfUEHTOM 2=

WM THix)
He1(X) = He(X) +nhea(X), 0<n <1
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CXO,D,I/IMOCTb N CBA3b CO CpEAHUM

Jerome H. Friedman: “Decreasing the learning rate increases the best score, but
requier more weak learners.”
o Llar B Byctutre hyy1(X) — 310 cpegHee 3HaueHue (W).
e Monyuaem: p(p) ~N (0,2) n X ~ N (n, 1)
o ConpsixxeHHas baliecoBckas OLEHKa:
ntX +1-0

A: :y
K nt+T n+1

n
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Minimum description length

OCCAM'S RAZOR
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NHpopmaymorHas peryasipusauus

@ Bo-nepebix, obbiuHas perynspusauns
plher1lXy He (X)) = p(Xlhey1, He (X)) - plhegalHe (X)) =
= p(Xlhey1, He (X)) - plhei1)
@ [TocmMOTpUM Ha BYCTUHI C TOYKM 3peHust nHpopMauuu:
I (Hes1 (X)) = T (He(X) 4 heye1 (X)) < T(He(X)) 4+ T(hea (X)) |
@ [lobasum ycnoeue I(Hyy1(X)) < Iy, n nz KKT nonydaem

L{X, He (X)) + Qlhey1) + 1{He 1 (X))
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NHudbopmauvontas perynspusaumns. Kak cautats [(h(X))7?

Bynem cuntats /(h(X)) byaTto Mbl okumaem h(X) sHTponuliHbIM KOAMPOBAHMEM.

Yn

Onsi x; nonaBwmnx B 0AWH NNCT y; — OLUHAKOBBIA.

L
I(h(X)) =) lilog
i=1

l; — KONN4ecTBO OOBLEKTOB B /-TOM JUCTE
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PesynbtaThl. [laTacet Higgs
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Puc. 1: AUC, pasmep Bbibopkn ~ 1M, kon-Bo npusHakos 29
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PesynbTathl
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Puc. 2: RMSE, cnesa gatacer CT slices: pasmep Bbibopkn — 53500, 386 npnsHakos
cnpasa — KC house pricing: pasmep — 21613, 19 npusHakos
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Bopbba ¢ random seed. Kendall rank correlation

@ Random seed nocne bootstrap’a?

@ "“Elen Voorhes: Variations in relevance judgements and the measurement of
retrieval effectiveness”.

@ Bosbmem seed kak oTgensHoro cyabto, nocyutaem kendall-tau:

0.5533 — ct slice, ¢ nopsgkom: reg — corr. mean — without — xgb.

0.45 — kc house, ¢ Tem xe nopsgkom. OT npobnembl o koHua He U36aBUANCH.
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Puc. 3: Confidence intervals for different systems on TREC-4 dataset
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Bopbba ¢ random seed. Wilcoxon test

xgboost | without | corr. mean | regularization
xgboost 1. 6.83e-01 1.34e-02 0.77e-17
without 6.83e-01 1. 4.15e-02 4.56e-15
corr. mean 1.34e-02 | 4.15e-02 1. 1.65e-08
regularization | 9.77e-17 | 4.56e-15 1.65e-08 1.

Tabnuua 1: Wilcoxon rank sum test. P-values matrix. CT slices.

xgboost | without | corr. mean | regularization
xgboost 1. 5.28e-08 | 2.88e-09 2.15e-11
without 5.28e-08 1. 5.30e-02 4.89e-02
corr. mean 2.88e-09 | 5.30e-02 1. 3.71e-02
regularization | 2.15e-11 | 4.89e-02 3.71e-02 1.

Tabanua 2: Wilcoxon rank sum test. P-values matrix. KC house pricing.

Kpyununn Omutpuii (CMN6AY)

Hepeebs pewieHuii

2 uoHs 2017 r.

11 / 11



	Сходимость и связь со средним
	Minimum description length
	Информационная регуляризация
	Информационная регуляризация. Как считать I(h(X))?
	Результаты
	Борьба с random seed. Kendall rank correlation

