Wybor podzbioru




Best-Subset Selection
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Forward- and Backward-Stepwise Selection

) ® Best Subset
| @ * Forward Stepwise
o \ ® Backward Stepwise
| @ ® Forward Stagewise
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Shrinkage Methods




Number of Directions

Partial Least Squares
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Ridge Regression
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SVD macierzy X o wymiarach Nxp
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Coefficients
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Porownanie: wybodr podzbioru, regresja
grzbietowa i lasso

Estimator Formula

Best subset (size M) Bj I(|BJ| lB(M)D
Ridge Bj/(l + A)
Lasso Sign(ﬁj)(mﬂ — M)+




Lasso vs Ridge regression




