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If Prix is a function of some parameter we W
then we just need to estimate that parameter

MLE argygyplDIWI I.plz.tw
find w that maximizes the likelihood of thedata

MAP argmax p w D
WEW posterior

find w that is themost likelygiven the data
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Assume W Laplace 0 Yx are ii d for j E 1 d

and Wo Laplace O b for very large b

Uniform a a for large a
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Lasso regression


