
Gradient boosting



Gradient Boosting
u Model

u Pick loss function L(y,F(x))
l L2 or logistic or …

u Pick base learners hi(x)
l e.g. decision tree of specified depth

u Optionally subsample features
l “stochastic gradient boosting”

u Do stagewise estimation on F(x)



https://en.wikipedia.org/wiki/Gradient_boosting



Gradient Tree Boosting
for Regression

u Loss function: L2

u Base learners hi(x)
l Fixed depth regression tree fit on pseudo-residual
l Gives a constant prediction for each leaf of the tree

u Stagewise: find weights on each hi(x)
l Fancy version: fit different weights for each leaf of tree



Regularization

http://scikit-learn.org/stable/auto_examples/ensemble/plot_gradient_boosting_regularization.html


