RegressioniLosses and Metrics
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Robust Regression: MSE vs MAE Loss with Outliers
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Mean- Squared Logarithmic Error (MSLE)

S;Zle N3 PN & (0(3) t\S?oA oD SN :,o'A/zr’Dg

M

1 2
L(y;, ;) = — log(y; + 1) — log(#; +1))°
4“[;( ) _A'DD oA AL

1 — 4+ 1)
= 37 (5—:1) Table 6.2.: Example of MSLE
Pre-
True - icted | MSE Loss | MOLE o
Values Loss
Values
3> fo oked I/ 0 | 30 | 100 | 00782
e (00 Lo, 000
4000 | 3000 | 1,000,000 | 0.0827
20 10 100 0.4181
SQ"/O ) | | |
| 30 | 100 | 01517

7’ 20

o 06/04 - no class (Passover),
o 13/04-noclass (Mxwn or), — > 27/64 - 303D

o 20/04-no class (jn>'th or) aho?




Metrics
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Normalized Root Mean Squared Error  Expressed as a percentage, defined as:

J(y;, y;) = 100 (1 — ”:; : :_t”) = 100 (l — \/RSE) - A w0

G &y ~00

VRsE

pIND % IPP ~(o

Relative absolute error (RAE)

Normalized MAE loss.
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Closer to 0 is better.

Mean Absolute Percentage Error (MAPE)
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