ADDITIONAL READING, WEEK 4

Bias variance tradeoff and model complexity

1.
2.
3.

Chapter 9 in the course notes
Sections 2.9, 7.3 in HTF The Elements of statistical learning
Section 3.2 in Bishop Pattern Recognition and Machine Learning

Kernel methods and Support vector machines
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Chapters 10 and 11 in the course notes

Chapters 6, 7 in Bishop Pattern Recognition and Machine Learning (you can
also read Appendix E on Lagrange multipliers)

Chapters 6, 12 in HTF The Elements of statistical learning

Chapter 14 in Murphy (see https://library.nyu.edu/ or the NYU Paris Library)
Chapters 4 and 5 in MRT’s Foundations of Machine Learning

Original paper on Support-Vector Networks by C. Cortes and V. Vapnik

Additional references to go further

1.

Learning with kernels : SVM, regularization, optimization, and beyond. Sholkopf
and Smola. In particular, you can look at the Tutorial introduction as well as
Chapters 2, 6 (optimization) 7 and 13.

Some applications

) Schiildt et al. Recognizing Human Actions

) Natural Language Processing and Text Categorization
) Face detection

) Finance
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http://www.augustincosse.com/wp-content/uploads/2019/05/ProblemSet1ML2019-17.pdf
https://web.stanford.edu/~hastie/Papers/ESLII.pdf
http://users.isr.ist.utl.pt/~wurmd/Livros/school/Bishop%20-%20Pattern%20Recognition%20And%20Machine%20Learning%20-%20Springer%20%202006.pdf
http://www.augustincosse.com/wp-content/uploads/2019/05/ProblemSet1ML2019-17.pdf
http://users.isr.ist.utl.pt/~wurmd/Livros/school/Bishop%20-%20Pattern%20Recognition%20And%20Machine%20Learning%20-%20Springer%20%202006.pdf
https://web.stanford.edu/~hastie/Papers/ESLII.pdf
https://library.nyu.edu/
https://pdfs.semanticscholar.org/e923/9469aba4bccf3e36d1c27894721e8dbefc44.pdf
http://image.diku.dk/imagecanon/material/cortes_vapnik95.pdf
https://library.nyu.edu/
http://www.csd.uwo.ca/faculty/olga/Courses/Fall2011/9840/StudentPapers/icpr04actions.pdf
https://link.springer.com/content/pdf/10.1007/BFb0026683.pdf
http://www-prima.imag.fr/jlc/Courses/2016/PRML/SVM_FaceCVPR1997.pdf
https://www.svms.org/regression/TaCa01.pdf

