



































































































































Important Announcements March 4

BGD 5 E

01m for inverse calculation

MB GD o n
w̅






































































































































EvaluatingPredictorsmodels
Is fi really a good estimate of to

where A D f EF Disaru x ̅ Y Pxe

f l f x ̅ Y f E L f x ̅ D
estimate of f expected loss

If we pick FEF and then gather D
i e f is chosen independently of D

a Pick f
f

Gather D
f






































































































































Then F LCF

Var f Var h l f x Y since h f X Y

Var l f x yg
are independent
for all if 1 n

Ivar l f x ̅ Y

But we are gathering data D and then picking
fpEF i e F depends on D

a Gather data D

a Pick FEF based on D
in






































































































































Then

E Fp E hÉ l f Xi Y EiE l fix Y

E l f x ̅ Y

var Fo Var El F X Y
Var h Fo X Y

l f X Yr are not i i d

Fp depends on x ̅ 4 Xn Yn

Instead

E ICE E L E

Var FD me.gg Var l f X Y Var L b

As 7 gets larger Var i f increases

i e tb becomes a worse estimate of Fs

As n gets larger Var Fo decreases

fi becomes a better estimate of 2 Fo


