Linear prediction: features, overfitting, and
losses
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» Features.

» Overfitting.

» Loss construction and multiclass output.




Recall: solution to Old Faithful example.

1. Form pairs @; := [*7% ], and matrix
— J:I — b1 — a1 1
X - g _ B = RnxQ
— oz, — bn — an 1

Form labels y € R", vy; := ai11 — b;.
2. Choose OLS solution e := X Ty.
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Recall: solution to Old Faithful example.

1. Form pairs @; := [*7% ], and matrix

— J:I — b1 — a1 1

Form labels y € R", vy; := ai11 — b;.
2. Choose OLS solution e := X Ty.

» We can view x; as the output of a feature mapping ¢:
@i = d(ai, bi) = [i7%].
» Feature mappings are an easy way to make simple methods like linear predictors

more powerful.

» Appending 1 is very common:
instead of the linear rule  — 2 - 1wz > 0] -1,
we have the z— 2 - 1wz > b — 1.
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pytorch meta-algorithm”.

1. Clean/augment data (lecture 107).

Pick model/architecture (anything from lectures 2-13).
Pick a loss function measuring model fit to data.

Run a gradient descent variant to fit model to data.

Tweak 1-4 until training error is small.

& G & W

Tweak 1-5, possibly reducing model complexity, until testing error is small.

As part of step 1:
choose ¢ : R — RP and replace = with ¢(x) everywhere.
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pytorch meta-algorithm”.

1. Clean/augment data (lecture 107).

Pick model/architecture (anything from lectures 2-13).
Pick a loss function measuring model fit to data.

Run a gradient descent variant to fit model to data.

Tweak 1-4 until training error is small.

& G & W

Tweak 1-5, possibly reducing model complexity, until testing error is small.

As part of step 1:
choose ¢ : R — R? and replace x with o(x) everywhere.

Remark. Sometimes called feature engineering.
It still exists, despite promises of deep learning.
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What if data are not vectors: & € X # R%?

Common example: X is the set of English words. Two approaches:

1. Bag-of-words: pick some ordering on X', and map the i*" word to e; € RIXT.
Can encode documents as normalized word counts.

2. Word2vec: magic embedding X — R¢ with d < |X| using deep networks.

Both are still heavily used.

Both have many nuances (e.g., “compressing” X so that have/having/had/etc all have
the same mapping).
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Example feature mapping of vector data: monomial features

Suppose ¢(z) = (1,z,2%), and w = (a,b, c). Then
T w' ¢(x) = a+ bz + ca’,

and our linear learning tools can now learn quadratic polynomials!
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Example feature mapping of vector data: monomial features

Suppose ¢(z) = (1,z,2%), and w = (a,b, c). Then
T w' ¢(x) = a+ bz + ca’,

and our linear learning tools can now learn quadratic polynomials!

Multivariate case: define

i 2 2
(;5(:1:) = (17 LlyeeesXdy L1yee.y g yL1L25...,L1Tdy- - ,l‘dfll‘d).
N—— N———
linear terms squared terms cross terms

Note: hwl has a coding problem with polynomial expansion, and the order there is
slightly different.
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Consider XOR: @ € (£1,+1), and y = z122.

Not linearly separable with provided features,
but linearly separable with quadratic features!







Overfitting

“pytorch meta-algorithm”.

5. Tweak 1-4 until training error is small.

6. Tweak 1-5, possibly reducing model complexity, until testing error is small.
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Overfitting

pytorch meta-algorithm”.

5. Tweak 1-4 until training error is small.

6. Tweak 1-5, possibly reducing model complexity, until testing error is small.

Feature expansion makes step 5 easy:
given x, predict using ¢(x), where

e; exists ; = @ in the training data,
¢(x) =

0 otherwise.

What about step 67
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Fitting polynomials to a noisy constant function

Data: (z,y) has & ~ Uniform([0, 1]) and y ~ N(0,1) (independent!).
Predictor: polynomials of varying degree,  — w'(1,z,z>,...,2").
Method: OLS solution Wwgys.
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

R; = 0.00692304, R; = 0.00897457, R, = 0.00690718, R, = 0.00870077
1.00

0.75 1
0.50
"
0251 4+ + x %
X “* + % +
« T + % X % +
000 dpa o Fx X, Xy X+ X
X % K3 X X
x X XX x * X X x *
—0.25 1 x +
—0.50
—0.75 1
~1.00 11— : : : : :
0.0 0.2 0.4 06 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

Ry =0.00692304, R, = 0.00897457, f(’3 =0.0064944,R3=0.00998528
1.00

0.75 1
0.50
+
x
0251 4+ + . . x .
e X L % X +
0.00 yj/z#\a:ix ++ X X &
X
x X XX x X X x *
—0.25 1 x +
—0.50 -
~0.75
-1.00 +— . . . . .
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

Ry =0.00692304, R; = 0.00897457, R4 = 0.0062397, Ry = 0.013063
1.00

0.75 1

0.50

0.25 A

0.00 A

—0.25 1

—0.50 -

—0.75 1

-1.00

0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).

Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

Ry =0.00692304, R; = 0.00897457, §5 =0.00582684,R5 =0.00975194
1.00

0.75 1
0.50
0.25 A
0.00 A
—0.25 1
—0.50 -

—0.75 1

-1.00

+
x
+ X
+ +
x

+ e + « % % +
+ K s PRSI s 2 20

Ria— & m—r o

x X XX x X X

x +

0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).

Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

Ry =0.00692304, R, = 0.00897457, f(’s =0.00571136,Rs =0.0142185
1.00

0.75 1
0.50
0.25 A
0.00 A
—0.25 1
—0.50 -

—0.75 1

-1.00

+
. x
+ x
+ +
+, X 44 L3 % *
x X X X; *
SN S s 7 fa X g R
R—- X %3
x X Xx x % x *
X
x +
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).

Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

Ry =0.00692304, R, = 0.00897457, R; = 0.00565266, R; = 0.0282631
1.00

0.75 1
0.50
0.25 A
0.00 A
—0.25 1
—0.50 -

—0.75 1

-1.00

+
. X
+ X
+ +
X
+y e + v x % % +
+ + . ++ X + "
pa—— R
x X XX % x *
X
X +
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).

Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

Ry =0.00692304, R, = 0.00897457, f(’g =0.00564127,Rg = 0.0440347
1.00

0.75 1
0.50
0.25 A
0.00 A
—0.25 1
—0.50 -

—0.75 1

-1.00

+
. x
+ X
+ +
+ X H
x X iy x_ X % * +
+ + . ++ X + "
F———X XY
x X XX % x *
X
x +
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

R, =0.00692304, R; = 0.00897457, .‘Qg =0.00541878,Rq=0.42463
1.00

0.75
0.50
+
0.25 + x .
X +
x o * X % X +
0.004 * NS s ++ X + -
T X X N
x X XX x X X
—0.25 A x +
—0.50
-0.75 1
-1.00 +— : : : : :
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

él =0.00692304, R, = 0.00897457, éll =0.00513565,R;; =9.33301
1.00
0.75 A
0.50
+
0.25 A + % + .
T e # x % % +
0.004 * + ;‘*‘/x’_%\ t+ X 4 /Tt "
jiZg—y TP m X
x X XX x Xk x *
—0.25 A X +
—0.50
—0.75 A
-1.00 T T T T T T
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").

Method: OLS solution wgs.

Ry =
1.00

0.00692304, R, = 0.00897457, R1, = 0.00503499, Ry, = 40.6796

0.75 1

0.50

0.25 A

0.00 A

—0.25 1

—0.50 -

—0.75 1

-1.00

0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

él =0.00692304, R, = 0.00897457, F}u =0.00503326, R13=30.7593
1.00
0.75 A
0.50
+
0254 4 + x . .
’\{LX X, ¥ x % % +
0.004 =+ + . ++ X 4 +
T —x kD ¥
x X XX x X2 x *
—0.25 A X +
—0.50
—0.75 A
-1.00 T T T T T T
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

1 =0.00692304, Ry = 0.00897457, R14 = 0.00444016, R4 = 985.645
.00

0.75 1

0.50

0.25 +
I x
X X XONX +
000 * L+><m*/‘\, t Xy -
X FXTHFY
X
~0.25 - x

—0.50 -

—0.75 1

-1.00 T T T T T T
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

0.75 1

0.50

0.25 A

0.00 A

—0.25 1

—0.50 -

—0.75 1

-1.00

1=
.00

0.00692304, R; =0.00897457, éls =0.00361723,R;5=13158.5

+
N X
+
+. X % * +
X x\ X
e L
X XXX
Gk XX x 3 X
X +
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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Fitting polynomials to a noisy constant function

Data: (x,y) has x ~ Uniform([0,1]) and y ~ N(0, 1) (independent!).
Predictor: polynomials of varying degree, « — w' (1,2, 2%,...,2").
Method: OLS solution wgs.

Ry = 0.00692304, R, = 0.00897457, Rys = 0.00312787, R16 = 30910.6
1.00
0.75 A
0.50
.
X
X X *
0004 * ﬁh L{/& X/sg\ X4 N
WO F TR Y
—-0.251
—0.50
—0.751
-1.00 T T T T T T
0.0 0.2 0.4 0.6 0.8 1.0

(training data is red, testing data is green.)
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What happened to our test error?

Degree 1: training error 0.0069, testing error 0.00897.
Degree 16: training error 0.0031, testing error 30910.6.
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Degree 1: training error 0.0069, testing error 0.00897.
Degree 16: training error 0.0031, testing error 30910.6.

Overfitting is when training error is good, but testing error is bad.
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What happened to our test error?

Degree 1: training error 0.0069, testing error 0.00897.
Degree 16: training error 0.0031, testing error 30910.6.

Overfitting is when training error is good, but testing error is bad.

» Often it means a model is complicated in a way that is incompatible with the data.
Step 6 of pytorch meta-algorithm is typically about tuning model complexity.

» Sometimes this is called a bias/variance tradeoff: the bias (observed training error)
is good, but the variance (random test error) is bad.

» |t is not true that “complex models overfit”
(deep networks are often fine).
The situation is not well-understood.
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One approach: regularization

Reduce model complexity via regularized ERM: pick A > 0, and approximately solve
.5 A 2
min R(w) + 5 [[wl?.
weRd 2

A|lw]|3 is regularization, and this is just one choice.
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One approach: regularization

Reduce model complexity via regularized ERM: pick A > 0, and approximately solve

.5 A
min R(w) + 2|wlj3.
Rd 2

we

A|lw]|3 is regularization, and this is just one choice.

» For least squares, it has a nice form: the solution becomes
T i
(X X —|—)\nI) Xy,
where this inverse always exists (why?).

(It has a name: ‘“ridge regression”.)

» This is perspective has lost favor in deep networks, as they can generalize well even
if weight norms are large, and regularization doesn't change their test error much.

» )\ is a hyper-parameter; needs to be found some other way.

» Sometimes this specific regularizer is called weight decay:

Ve (ﬁ(w) + %\|w|\2> = VuR(w) + \w.
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Loss functions and multiclass prediction

So far we have seen:

lsq(2) = %(1 - 2)%, (squared loss),

Liogistic(2) = In(1 + exp(—=z)), (logistic loss).
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Loss functions and multiclass prediction

So far we have seen:

lsq(2) = %(1 - 2)%, (squared loss),

Liogistic(2) = In(1 + exp(—=z)), (logistic loss).

Questions:
» Are there other choices?

» What about other output spaces, e.g., multiclass?
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Loss functions and multiclass prediction

So far we have seen:

lsq(2) = %(1 - 2)%, (squared loss),

Liogistic(2) = In(1 + exp(—=z)), (logistic loss).

Questions:
» Are there other choices?

» What about other output spaces, e.g., multiclass?

Remark: We introduced squared loss as 4sq(4,y) = (v — 9)%/2.
This makes sense for regression; for classification, combining arguments into a single
z := gy suffices.
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Standard classification losses

2 T T T
- = on
15F hinge E
squared
1F=-=-====-=-= logistic 4
exponential
05F J
o————— — — — == _— - -
-0.5 L L .
-1 0.5 0 0.5 1 1.5
z
hinge lhinge(z) = max{0,1 — z}
squared 2Wsq(2) = (1 — 2)°
logistic Liogistic(2)/In(2) = In(1 + e~ %)/ In(2)
exponential | lexp(z) =€~ 7
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Standard classification losses

2 T T T
- = o
15F hinge E
squared
1F=-=—====-=-= logistic 4
exponential
05F J
o————— — — — == _— - -
05 L L L
-1 -0.5 0.5 1
z
hinge lhinge(z) = max{0,1 — z}
squared 2Wsq(2) = (1 — 2)°
logistic Liogistic(2)/In(2) = In(1 + e~ %)/ In(2)
exponential | lexp(z) =€~ 7

» Upper bound zero-one loss: £(z) — 0 implies 1[z < 0] — 0.

Sometimes called convex surrogate losses (for the zero-one loss).

» Differentiable and have ¢'(0) < 0: helps GD.

1.5
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Designing losses with maximum likelihood

Stronger goal than classification:
suppose our parameters w define a conditional model p., (y|z).
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Designing losses with maximum likelihood

Stronger goal than classification:
suppose our parameters w define a conditional model p., (y|z).

Maximum likelihood (MLE) approach to model training:
given ((xi,y:))i=,, choose w via

1

arg maprw(yAmi) = argur,nin— lanw(yi\mi) = argul’ninzm m

w i=1 i=1 i=1
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Designing losses with maximum likelihood

Stronger goal than classification:
suppose our parameters w define a conditional model p., (y|z).

Maximum likelihood (MLE) approach to model training:
given ((xi,y:))i=,, choose w via

1
argmaxnpw (yi|x:) = argmln—ln]___[pw (yi|lx:) = argmanln _
w =1 =1 i=1 pw(yz|mz)

Looks like ERM with loss ln (ul:c)!
Note: can use these losses even if true label probabilities have a different model.
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Squared loss via MLE

Define conditional model p,, using standard Gaussian with mean " w:

pulyls) = —=exp (—(y —rw) ) .
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Squared loss via MLE

Define conditional model p,, using standard Gaussian with mean " w:

pulyls) = —=exp (—(y —rw) ) .

Then
1

In—— =

1 SN2 1
ralyi®) 2 (y —x w) + 3 In(27),

and

n
= arg min Z qu(mz'w’ i)

i=1

arg min Z In ———

~ Ppw yzlwl

1o T
= arg min — lsq(T;w, ;).
gr n; a(@{w, yi)
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Logistic loss via MLE

Define conditional model

1

wy=1zg)= — =
pw(y = 1|z) T+ oxp(—aw)

whereby

exp(—z'w) 1
w(y = —1|z) = 1 — puly = 1|z) = = :
p (y |m) p (y |m) 1+ exp(—mTw) 14 EXP(LIIT’UJ)
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Logistic loss via MLE

Define conditional model

1
wly=1lg)= ——
puw(y=1z) =1 oxp(—zTw)
whereby
exp(—x w) 1
Pw(y ) Poly =1lz) = 1+exp(—x"w) 1+ exp(xTw)
Then
In L =1In L
Pw(yle) — puw(y = 1) H/2(1 = pu(y = 1]z))0-v)/2

_ 1ty In(1 + exp(—x"w)) + (1;73/) In(1 + exp(a'w))

— In(1 + exp(—ya"w),
and

arg min Z In ———

i=1

= arg min — Z Eloglstlc(ylw w)

pw<yb|wl 2
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Multiclass classification

Setup: given x predict y € {1,...k}.

Two approaches:

» One-vs-all (a reduction approach): train k binary classifiers, each with
¥i :=2-1[y; = j] — 1. Predict by choosing the largest output.

» Directly train a model p(y = j|z) with maximum likelihood.
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Cross-entropy loss (multi-class logistic loss) via MLE

Conditional model: given predictor f : R? — R¥, model ps(§ = -|z) o« exp(f(x)),

. N _ exp(f(=®);)
which means p;(j = jlz) = S, e (@0

Corresponding cross-entropy loss lce: given true label y € {1,...,k},
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Cross-entropy loss (multi-class logistic loss) via MLE

Conditional model: given predictor f : R? — R¥, model ps(§ = -|z) o« exp(f(x)),

. N _ exp(f(=®);)
which means p;(j = jlz) = S, e (@0

Corresponding cross-entropy loss lce: given true label y € {1,...,k},
1Sk o))
ps (¥ =ylz) exp(f(x))y

—f(@)y +In ) exp (f(@),)
= lee(f(@),):
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Cross-entropy loss (multi-class logistic loss) via MLE

Conditional model: given predictor f : R? — R¥, model ps(§ = -|z) o« exp(f(x)),

. N _ exp(f(=®);)
which means p;(j = jlz) = S, e (@0

Corresponding cross-entropy loss lce: given true label y € {1,...,k},
1Sk o))
ps (¥ =ylz) exp(f(x))y

= —f(z)y + 1nZeXp (f(@);)
=: Zce(f(w)vy)'

In pytorch, this is torch.nn.CrossEntropyLoss() (£(x), y).
Loss is minimized when p¢(y = y|z) ~ 1.

Name comes from the cross-entropy expression E?Zl(ey)j 1 L

N G=il=) -
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» Features.

» Overfitting.

» Loss construction and multiclass output.







FPR/TPR, confusion matrix, ROC/AUC curve, cost-sensitive losses.
KL and cross-entropy.

20/23



Multivariate prediction: regression case

Suppose we have k labels for each example:
— Yy =
Y =
— y =
It's natural to also learn W € R¥¥:

argmin || XW — Y.

3
W eRAXkE
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Multivariate prediction: regression case

Suppose we have k labels for each example:
— Yy, —
Y =
— y =
It's natural to also learn W € R¥¥:

argmin || XW — Y.

3
W eRAXkE

This is the same as k regular linear regressions: given W,

IXW =Y |2 =3 IXW, - Y, =33 (xiw
j=1

j=11i=1

We have reduced multivariate regression to univariate regression:

We =1

min || XW — Y|? = meHXw Y |I°.

2
J _yij> .
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Remark on modeling assumptions (incomplete slide!)

1.

It is not true that logistic loss and squared loss only work well when the preceding
likelihood models are correct.

There is a complicated way to argue that they can still behave optimally even
when their model is wrong, but here I'll give a simpler perspective.

We can derive the notion of sample mean and sample covariance by solving for
mean and variance in a maximum likelihood computation for multivariate Gaussian
parameters over some point set. That is to say, the sample mean and covariance
will recover the Gaussian parameters when the data is generated by a Gaussian.
However, when the data is not generated by a Gaussian, while we are not
“recovering parameters of an underlying model”, we are still obtaining useful
statistics which describe the data well (and, e.g., if we were to get all moments,
we would in a sense completely characterize the data.
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» Shalev-Shwartz/Ben-David: chapters 9, 24.




