
Arshia Cont: Survey of Machine Learning‘09

Group Homework 1
Polynomial Regression using ML

Two random variables X and Y

A dataset of examples

A parametric model of the form

Concretely, 

where the data is distributed as

Show that                               where

GROUP I (for next class)
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D = {(X1, Y1), . . . , (Xn, Yn)}

y = f(x; Θ) + ε where ε ∼ N(0, σ2)

f(x; Θ) =
K∑

i=0

θix
i

PZ|X(D|x; Θ) = G(z, f(x; Θ), σ2)

Θ∗ = [ΓT Γ]−1ΓT y

Γ =
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