Regularization

13} regularization

- H|Z2 o EE=0| CHEE penaltyE 7+

- = 50|l CHEH H| 2 2 optimizing costof| HHY
Ridge regression

J(6) = SSE(6) + o8] (1)

LASSO

~

J(0) = SSE(0) +a Y _|6)] 2

9/M



Ridge regression

Ridge regression
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Figure 4-17. Ridee Regression
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