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Ridge regression 3

● Way to control bias-variance tradeoff

● Regularization

– Hyperparameter λ

– Shrinks coefficients



 

 

Practical considerations: Ridge

● Best if features X are standardized

● Don’t penalize intercept
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Basic probability: normal distribution



 

 



 

 

Bayes’ rule

https://www.researchgate.net/figure/Bayesian-updating-of-the-prior-distribution-to-posterior-distribution-The-Posterior_fig1_320507985



 

 

MAP estimator



 

 


