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Adaboost
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Initialize wy, ..., wy = " (N:number of training instances)
Form=1,..,M:

« Fit a classifier K,,,(x) to the training data by minimizing weighted error

function J,,, = XN_ w,I(K,,(x,)) # t,) (t,: correct class label,

I: indicator function)

« Compute weighting coefficient a,, = In {ﬂ} with €, = ,{,m
Em 21 Wn

« Updata all data weights: wy, ;4 = wy,
Wn = Wnoold expi{aml (Km (x,) # ty)}
Make prediction using final model

M

Ky (x) = sign z Ay Ky (%)

m=1
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€. = ]m 1- Em = In 1- €Em Wn = Wn,old exp{amI(Km(xn) * tn)}
- =
lev Wn €m m €m
Wn,o1q = 0.01 Whpo1qa = 0.1
[(Kp(xn) # t) =1 [(K(xn) # tn) = -1 [(Kp () # tp) =1 [(Kp () # t) =-1
(wrongly classified)  (correctly classified)  (wrongly (correctly
classified) classified)
e*t =995 e 6 =0.01 e*6 =995 e”*6 =0.01
0.01 99 4.6 w, =99.5 *0.01 w, = 0.01 * 0.01 w, =99.5 *0.1 w, = 0.01*0.1
= 0.995 = 0.0001 = 9.95 = 0.001
e =1 e =1 e =1 e =1
0.5 1 0 w, =1%0.01 w, =1%0.01 w, =1%0.1 w, =1%0.1
= 0.01 = 0.01 = 0.01 = 0.01
_ e™*6 =0.01 e*® =995 e *¢ =0.01 e*6 =995
0.99 0.01 4.6 w, = 0.01 *0.01 w, =99.5 *0.01 w, = 0.01*0.1 w, =99.5 * 0.1
= 0.0001 = 0.995 = 0.001 = 9.95
M
Ku(x) = sign E A Ko (%)
m=1
Knowledge Discovery in Databases |: Exercise 10 08.07.2016 3



