
Common	
  Mistakes	
  in	
  Machine	
  
Learning	
  

(Not	
  exhaus+ve)	
  	
  



Bad	
  Annota7on	
  of	
  Training/
Tes7ng	
  Data	
  Set	
  	
  



Poor	
  Understanding	
  Algorithm	
  
Assump7ons	
  



Poor	
  Understanding	
  of	
  algorithm	
  
parameters	
  

(use	
  of	
  defaults)	
  	
  



What	
  is	
  our	
  objec7ve?	
  	
  



Not	
  understanding	
  the	
  data	
  

No	
  	
  EDA	
  -­‐	
  Going	
  into	
  the	
  data	
  blind	
  
(outliers,	
  mul7collinearity)	
  

Not	
  understanding	
  popula7on	
  this	
  represents	
  
Insufficient	
  data	
  



Ignoring	
  n<<P	
  

Poten7al	
  to	
  overfit	
  





Allowing	
  Leakage	
  

Features,	
  Informa7on	
  (Classes)	
  



Mo7va7on	
  for	
  Feature	
  Selec7on	
  

•  Reducing	
  dimensionality	
  
•  Improving	
  learning	
  efficiency	
  
•  Increasing	
  predica7ve	
  accuracy	
  
•  Reducing	
  complexity	
  of	
  learned	
  results	
  



Feature	
  Selec7on	
  Approaches	
  

•  Filter	
  Methods	
  
	
  
•  Wrapper	
  Methods	
  
	
  
•  Embedded	
  Methods	
  
	
  





Not	
  matching	
  approach	
  to	
  ques7on	
  
(or	
  not	
  having	
  a	
  ques7on)	
  

If	
  you	
  try	
  hard	
  enough,	
  you	
  can	
  beat	
  
the	
  data	
  into	
  submission	
  to	
  say	
  
anything	
  –	
  avoid	
  this	
  please.	
  



Poor	
  Understanding	
  of	
  algorithm	
  



LINEAR	
  DISCRIMINANT	
  ANALYSIS	
  
Methods	
  Overview	
  +	
  In-­‐class	
  Discussion	
  	
  



CLASSIFICATION	
  +	
  REGRESSION	
  
TREES	
  

Methods	
  Overview	
  +	
  In-­‐class	
  Discussion	
  	
  



hZps://www.kaggle.com/	
  


