
Two approahes to regularization
Mathematial:

Ill-posed problems in funtion approximation
Heuristi:

Handiapping the minimization of Ein
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A familiar example
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-1-0.8-0.6-0.4-0.200.20.40.60.81-8-6-4-20246 without regularization with regularization
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-1-0.8-0.6-0.4-0.200.20.40.60.81-2-1.5-1-0.500.511.52
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and the winner is . . .

without regularization with regularization

PSfrag replaements

x

y ḡ(x)
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-1-0.8-0.6-0.4-0.200.20.40.60.81-3-2-10123
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y ḡ(x)

sin(πx)

-1-0.8-0.6-0.4-0.200.20.40.60.81-1.5-1-0.500.511.5bias = 0.21 var = 1.69 bias = 0.23 var = 0.33© AM
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