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Today! (1) Examine Ridge Regression
(2) As of Symmetric Matrices
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Admin :

= Il write a guide to what to

d from Exercises D
,
E

, maybeF.

Now : I'm adding to D for future uses .
E current unit

= anything else (infinite Kernels,

Gaussim
,

etc.
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Ridge Regression :

f
,
(u) = 11 Bu -511

flu) : 11 In&" = Im

min : fix Of 0!C

-

9

gluxet
: glu) +

AA, Ot
↳ >(v) · (ATA-51 + (i)
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*
If glut has a man ata

then

VVIR"

Isriction
(25)0) swee =0

-
must be J

=>

(ATA-51 + (i)
mustbe

AD +C = A
+5
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=>

(AB + CT) = Dit

i = (AA +Cπ)"15

Do
~ normal equations :

ATA = 155

or if ATA is "well-conditioned"
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If colum B are features
,
and

if

Sm 500cm

A:
zu 200cmI 30m 5000

,m I- Im-100cm

↑ Y
then these I eclurs are

linearly dependent fectures,

⑰
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If save but with noise

A -Sm
soone, a

I 200cm
* Es I30m 500m
* Es

- Im -100cm* Ey
W

↑
Ei-noise

fitting to (a) Oexercise)
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Key !

u = (AA + CI)"A+ T

maybeC big enough sit .

ATA + CT = C(F)
is investible , so inverse is

(I +A

· (5- +( ... )



--

PageRank damping factor is

anclogors - -

A symetric , DCIRNYW
looking at

(A) · (n)
Rg(n) = .
went to minimise

,
maximize
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Basic idea : we believe that

eigenvalues of D all real,

in() ...(B) 1 , (A) ·

Find 1
.
(A) largest :

max Ry(n) = X , (A)
+ T

and wherever max accours
, say

*, we'll have

A *
- 1,*
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We said
,
how simplifying,

say * is maximum
->

X
W

mor
Soi

max[(D). I Ill
+

&
= u = 1

maximum is attained at

5

Ren : IfF
,
then 11 si11 almost
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