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total sum of squares, 70
tracking, 95
train, 21
training
data, 21
error, 37, 41, 175
MSE, 29-33
tree, 327-340
tree-based method, 327
true negative, 151
true positive, 151
true positive rate, 151, 152, 384
truncated power basis, 297
Tukey’s method, 568, 584, 585
tuning parameter, 237, 478
two-sample t-test, 466
Type I error, 151, 559-561
Type I error rate, 559
Type II error, 151, 559, 565, 582

unsupervised learning, 2628, 253,
259, 497-547

USArrests data set, 14, 501-503,
505-508, 510, 512-514, 535

validation set, 198
approach, 198-200
variable, 15
dependent, 15
dummy, 82-86, 89-91



importance, 343, 358

independent, 15

indicator, 37

input, 15

output, 15

qualitative, 82-86, 89-91

selection, 78, 226, 242
variance, 19, 33-36, 155

inflation factor, 102-104, 115
varying coefficient model, 306
vector, 43

Wage data set, 1-3, 9, 10, 14, 291,
293, 295, 296, 298-301,
304, 306-308, 310, 311,
323, 324

Index 607

weak learner, 340

weakest link pruning, 332
Weekly data set, 14, 193, 222
weight freezing, 419, 425
weight sharing, 423

weighted least squares, 97, 306
weights, 408

with replacement, 211
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