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Motivation
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The Validation Set Approach (VSA)
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Leave—One—0Out Cross—Validation (LOOCV)
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k—Fold Cross—Validation
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k—Fold Cross—Validation
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k—Fold Cross—Validation
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Motivation
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BOOTSTRAP: 45+
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FIGURE 5.9. Fach panel displays 100 simulated returns for investments
X and Y. From left to right and top to bottom, the resulting estimates for o

are 0.576, 0.532, 0.657, and 0.651.
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Motivation
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