A detailed experiment

Impact of noise level and target complexity

Q
y = f@)+ ) =D oy 2" + e(a)

normalized

noise level: o2

target complexity: ()¢

data set size: N
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The overfit measure

We fit the data set (z1,%1), -, (N, yn) using our two models:

Ho: 2nd-order polynomials H1p: 10th-order polynomials

Compare out-of-sample errors of

g2 € Ho and g9 € Hig

O Data
2nd Order Fit
— 10th Order Fit

X

overfit measure: E,:(g10) — Fout(92)
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The results
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lmpact of “noise”
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