CHAZF CI|O[E] 7HR

=

CHAZF O|O|E] H2| Definition

27K 014 BT o H2 P o] S1E 40| 25R|Z TAE T HlofE Zefolct

o == = oL O == [
A1 A2 o A
X21 A2 X2p
Xnl Xn2 np

- CHHZE 2A 2 et 0] ofSH0l|F, B0 RAPIOZ H KRS SASHALE 7HA|IQ| FAFIN| 2faH 7Y
HIE 25622 M2 O|0|E HEHRt Jtsoltt

- 0B 42 HERA, WMo 220 7HsSITt
24741
Q1 A [ A
2132t 2tA|(casual relationship)oijAf §ICI0| =l =(FekE F=) H4-E AY B (exploratory var) 22 =& Ha
(independent var.)2t 5t ZaH F&kS Bh= HAE £4 By (dependent var,) S 2 B2 Hix(response var,)2t
SICE B4 By, Al Ha= X2 FA[SIT 24t 2M0M= A HaE Me| &1 QOIS E2|EICE
Q1 2= 012X, A B0l 27Hs10] 917t =X{0f| A-E|= ZI0[X| Xtz 24 = Qlf AV A8k =
242 OfL|Ct

AR [ 2]

—

SH|0 B0l A= X4 %'%i(diemnsion reduction) 2O 2 S2|=0| Y(tH4)2| XIS F0|= w8 o2t
S XIE Z0l= SvMm o] QICt

A= FO| xfelnt S45/9|0 El0|E{Q] 20| B0pxl= HIB0EfoI A= BHo| Kjele
o

@\
s HNU Dept. of Statistics http://wolfpack.hnu.ac.kr 1/5



http://wolfpack.hnu.ac.kr
Se Wolfpack Kwon


CHAZE H0]E 7HR
ZHH|2| FARSY
7H7<1|':°| FALSE B2 SE010] FARRH 7P| EFske YRI0|CE AR FolEl 250 ofe HEESS

Lot M=2 iR EHEsk= EE discriminant 2 52| A F9| 810 24X ol 2S04 Z&)2
Z LE+= 22 dassificationO|C

0|I=23 prediction model

Tz v, it Xs SE0] Chet EHMBICE y = Xb + ¢ BRHE 4 = X

S5 HOEIE I o= Q= S EE X FEll= TSt 20t

o —
[?{7 || C[O]
o . . Link Link function, X
Distribution Support of distribution Typical uses Mean function
name | X = g()
Normal real: (—o0, +oo) Linear-response data Identity | X8 = pu n=Xpg
Exponential Exponential-response data, Negative
real: (0, +o0 ’ =yt = _ -1
Gamma ( o ) scale parameters inverse Xp K K (Xﬂ)
Inverse Inverse
real: 00 — 2 _ ~1/2
Gaussian (0, +00) squared XB=p w=(XB)
count of occurrences in fixed
Poisson integer: 0,1,2, ... Lo X8 =In =exp(X
8 [ amount of time/space & B (k) K p(XB)
outcome of single yes/no
Bernoulli integer: {0, 1} gey XB=In -
occurrence 1—p
count of # of "yes" occurrences
Binomial integer: 0,1,..., N Y XA =In s
out of N yes/no occurrences n—p
integer: [0, K) s exp(Xp) 1
~ i . outcome of single K-wa Ogl p= =
Categorical | K-vector of integer: [0, 1], g Y 1+ exp(XA) 1+ exp(—Xg)
where exactly one element in occurrence "
the vector has the value 1 XB = ln< 1 >
count of occurrences of
Multinomial | K-vector of integer: [0, N] different types (1.. K) out of N
total K-way occurrences

Probit Model, Predicted Probabilities and Key Concept 11.2
Estimated Effects

Assume that Y is a binary variable. The model

Y=08+p+X1+BXo+ -+ BXi+u

P(Y =1|X1,Xo,...,X;) = ®(Bo+ 1+ X1+ BoXo+ - - + BrXk)
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Logit Regression Key Concept 11.3

The population Logit regression function is

P(Y =1|X1, Xs,...,Xk) =F(Bo + B1X1 + B2 X2 + - - - + BrXk)
1
-~ 1 + e~ (Bo+BrXi+BaXo+ - +BxXx)

K= dimension reduction

PCA
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X=X, ,—X) % 2 :ﬁm Z;l'l?:gzd"i 3) truncated SVD
o] =3 :T]%/& EH"I(EE
Wel wES 88 | | v eex opr A

PCA X{RIEAL 2II0/E{0] SRAMTLAPE)Z OIB3HRIDH SVD W2 RGI0JES 2 mate, Sofzt of
Zfelaz Pafshs i
FOE| FURIAL B3t 27(0f Ol 10| 2442 TolEt 4 QIOLESVDE= THs3HR| Rt

%8 |INU Dept. of Statistics  hittpy//wolfpack hnu.ac.kr 3/5


http://wolfpack.hnu.ac.kr

CHAZE H0]E 7HR

ME CHE H ZOZRE Ml OME =2 Hapd s RS0 W7 HEEM S AASIT] B0 Tl
£ £0|= st eHolCh
X u, . '
A Linear Correlation
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B 2hA| EFAY S D N N S
Ktz EfA D S N S N
M B DS Yes Yes No No Yes
W 2R No No Yes Yes No
Hp 5 P P N N D
Xrpd =01(7] D P N N N
Sometimes, Definitely, Never, Possible, Rarely
_ - AR
x“ x12 xlp HX-“ T
| ox, x X. 212N glustermg analysis : AR AAES 5
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« T4 E-EA principle component analysis | ¥5529]
M FoF - A2e B, FAAE U

« 821EA factor analysis | ARG R4S #Ho2
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