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1. Bias and Variance Analysis

([Alp2014] Exercise 4.9 pp 90) Given the samples X; = {zt,r!}, we define
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gi(r) = r}, meaning our estimate for any x is the r value of the first instance
in the (unordered) dataset Xj.

e Compare the bias and variance of g;(z) = r} with those of g;(z) = 2
and g;(z) = > ri/N.

e Consider the case where the sample is ordered, so that g;(x) = min, rf.
What changes?

2. Ridge Regression Experiments

Repeat the experiments in the bias and variance notebook using ridge re-
gression:

e Use a fixed polynomial degree (e.g., 10).

e Vary the a parameter.
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