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%% Kernel regression
lambda = 0.01;

c = 1;
N = 5;
K_func = @(x1, x2) (x1*x2'+c).^N;
K = K_func(x_train,x_train);
alpha = (K + lambda*eye(M_train))\y_train;
yh = K_func(x_test,x_train)*alpha;

K_rbf = @(x1, x2) exp(-(x1-x2').^2/2/b);
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yh = K_func(x_test,x_train)*alpha;

K_rbf = @(x1, x2) exp(-(x1-x2').^2/2/b);

b = .001;
% b = .00005;
K_rbf = @(x1, x2) exp(-(x1-x2').^2/2/b);
W = K_rbf(x_test,x_train);
W= W./sum(W,2);
yh = W*y_train;
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