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One Split Is One Sample
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Section1 -+ Cross-Validation

One Split Is One Sample
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Source: James et al. (2023), Figure 5.1.
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Source: James et al. (2023), Figure 5.2, Section 5.1.3.
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Checkpoint

One Split Is One Sample
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Section2 « Cross-Validation

Training, Validation, Test
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Training, Validation, Test
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Section 3 -« Cross-Validation

k-Fold Cross-Validation
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Source: James et al. (2023), Figure 5.5.
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Adapted from James et al. (2023), Chapter 5 lab, Auto.
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Section4 - Cross-Validation

What k Buys and Costs
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from sklearn.model_selection import KFold, cross_validate
from sklearn.pipeline import make_pipeline

from sklearn.preprocessing import StandardScaler

from sklearn.linear_model import LinearRegression

cv = KFold(n_splits=5, shuffle=True, random_state=0)

model = make_pipeline(StandardScaler(), LinearRegression())

scores = cross_validate(model, X, y, cv=cv,
scoring="neg_mean_squared_error")

10 mse = -scores["test_score"]

test_scoret 2 fold2| ZF MLt O] X[ EE= MSEO S5 £ & 29 2402t £S5 CHA| HH2CH
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Adapted from James et al. (2023), Chapter 5 lab - scikit-learn MOOC (2022), cross-validation.
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Which Number Tells You Which Mistake?

Next Lecture: Evaluation Metrics and Project Launch
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