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Homework questions?
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— Ridge regression shrinks effects of small singular values

— Helps deal with variance due to collinearity
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Solution: constrain solutions
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Plctu re of loss & regularizer 4¢¢)

(XT)( -r)\_L) (>< cg) "(N.A% L(/ﬁ)’“/{//ﬁ//
L(p) X huse = small ~

A —>0 , >0

Same &)

PlMVj Sovw. e

> p @DJ‘CQ_’
' B rutgell € v

Nju.lqn Zaltown

R(B) =Np ¢ 6 )= c



Bayes’ rule



MAP estimator



Practical considerations: Ridge

 Best if features X are standardized

e Don’t penalize intercept
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