
 

Estimation

Using data to approximate some fixed object

Ex estimating the mean or variance of a v.v

Suppose we have an unfair coin
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Suppose you don't know ELX α

How do we estimate α

Ans flop the coin multiple times and take the
average
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as n increases the variance of x ̅ decreases

Pan N Ean Vartan
central limit theorem

density

i

n
In

Estimating the loss function

X Y Px is a riv

f X is an.v

l f x ̅ Y is an.v

We don't know L f E l fCx ̅ Y

We can estimate f with n feature label



pairs

D x ̅ Y xn̅ Yn where

X Y Py and independent for all
if 1 n
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É l HX Y

ELICH L A Var ICH Var l fCx ̅ Y

for a predictor f the variance of f decreases

as n increases

We need an estimate of LCF for all
FEF

Is it okay to use f based on the same

to estimate L t for all FEF

Ans It depends on how large n is



p g
and how large 7

But we will discuss

For now we use t for all ft 7 and see

what happens


