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Experimental Evaluation of TRI
[Schuurmans & Southey, MLJ 2002]

• Use it to select degree of polynomial for regression

• Compare to alternatives such as cross validation,
structural risk minimization, …





Cross validation (Ten-fold)
Structural risk minimization

Approximation ratio:

         true error of selected hypothesis

  true error of best hypothesis considered





Bound on Error of TRI Relative to Best Hypothesis Considered



Extension to TRI:
Adjust for expected bias of training data estimates

[Schuurmans & Southey, MLJ 2002]

Experimental results: averaged over multiple target functions,
outperforms TRI


