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Given x, want to predict t

t: Cancer, Stock price, Weather ...

CIS 5930: Probabilistic Modeling Spring 2025 2/35



Let us first consider the classification problem
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Minimum Misclassification Rate
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Minimum Misclassification Rate
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Minimum Misclassification Rate
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Minimum Misclassification Rate
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Look Back
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Minimum Expected Loss
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Minimum Expected Loss
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Minimum Expected Loss
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Rejct Option
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Decision for Continuous Variables
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Decision for Continuous Variables
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The Squared Loss Function
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The Squared Loss Function
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What you need to know
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Coding Theory
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Coding Theory
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Entropy
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Entropy
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Entropy Reflects Uncertainty
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Maximum Entropy
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Differential Entropy
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Differential Entropy
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Differential Entropy
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Differential Entropy
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Differential Entropy
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Differential Entropy
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Conditional Entropy
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Kullback-Leibler (KL) Divergence
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Kullback-Leibler (KL) Divergence
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KL Divergence
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Mutual Information
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What you need to know
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