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Random forest is one example

* Ensemble learning is very flexible. It is a hodgepodge of models,
combined in different ways, trained in different ways ...

* It is the cocktail treatment in machine learning to handle complex
datasets
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The AdaBoost algorithm

_AdaBoost algorithm for two-class classification problems

Given N data points (x1,Y1), (X2,Y2), ---,» (Xn,Vn), build Ttrees
Initialize equal weights for all data points wy = (%, ,%)
FortmmltoT

Build base learner hy on the data points with weights w;

Calculate weighted error €, = Y0 _4 Wenihe(Xn) # Yn}
Calculate coefficient for hy: ap = %ln (1;&)
t

Wi , {e “9if he(xn) = yn
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where Z; 1s a normalization factor so that Eﬂﬂ Wipin = 1

Calculate final decision: H(x) = sign(XI_, azhe(x))

Updated weights: Wy q; =




Why ensemble learning makes sense?
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* Download the markdown code from course website
e Conduct the experiments

* Interpret the results

* Repeat the analysis on other datasets



