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Estimating the loss function

X Y Py is a nu

f X is an.v

l f x ̅ Y is an.v

We don't know f ELI FCI Y

We can estimate f with n feature label
pairs

D x ̅ Y xn̅ Yn where

Xi Y Py and independent for all
if 91 n

f EK.lt fxYn
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