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Forprediction you have a fewnoisyvariables Ridge linearrepression

Youhave a substantialnumberofnoisevariables Lasso

For explanation youhaveabout80variables LassoRidge regression

youhaveto variables and all are important LogisticRepression

5 2 Lasso fracRSSnlambdasum_j1PleftBjright
As lambda increaseswhathappens meansthemodel isgetting simpler andcoefficientsshrink

TheMSEonthe test data initially decreasesandeventually increasearain

simpler model variance model becomesmorestableandlesssensitive totraining

data.improvetest performancefor abitButbiasstats to

andthemodel becomestoo simple andmissrealpatterns

TheMSE on training datasteadily increases

The irreducible error an testdata remains constant cannotbe affectedbythe model

The squaredbias on the testdata steadilyincreases simplemodel morebias


