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80 32 70 13 69
3 80 7 54 38

29 90 10 61 58
86 22 48 32 35
98 70 31 90 8
83 86 7 0 75
20 12 70 77 18
18 76 39 21 21
73 62 71 33 0
10 69 26 1 76
91 92 75 42 37
42 48 27 89 25
20 80 29 18 22
0 20 18 90 75

97 39 64 58 39
55 88 3 68 79
45 86 24 24 56
93 38 63 68 9
63 80 5 41 17
93 97 16 77 39
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Mínimos quadrados:

Generalizações e otimismo do modelo
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Treino e teste
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Treino e teste
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Treino e teste
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Estatística C (Mallow’s C statistic)
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O problema com R² e sua versão ajustada
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Hirotugu Akaike
(1927-2009)

Akaike Information Criterion (AIC)
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Definição:

Leave-one-out cross-validation score (LOOCV)

Definição alternativa: (Identidade matricial de Woodbury & Sherman-
Morrison formula)
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Métodos passo-a-passo (stepwise)
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Resumo
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Lasso Regression
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Penalizações alternativas
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k-Fold Cross-Validation 

1. Divida os dados em k partes. 

2. Para cada parte (fold): 

- Para cada fold: divida em teste e       
  treino.
- Ajuste o modelo com o conjunto de   
  treino
- Calcule o MSE do conjunto de teste.

3. Calcule a média de MSE (teste) sobre        
    todas as folds.
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Exemplo – Surgical dataset (Cap. 9, Kutner)

1 12.808 0 0 240.452 -75.703 13.296

2 7.332 0.428 0.417 117.409 -103.827 8.025

3 4.312 0.663 0.65 50.472 -130.483 5.065

4 2.843 0.778 0.765 18.914 -150.985 3.469

5 2.179 0.83 0.816 5.751 -163351 2.738

6 2.082 0.837 0.821 5.541 -163.805 2.739

7 2.005 0.843 0.823 5.787 -163.834 2.772

8 1.972 0.846 0.823 7.029 -162.736 2.809

9 1.971 0.846 0.819 9 -160.771 2.931
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