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B & M 38 BF linear regression
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® B GF 547 3k 72 A 5 8-4E4T B R B 4% (causality)
m A 2% £ Model specification
® Al ST MRIFAR 5 B B8 A (fitted value) » 7 <] AR FE 3R 4 4 7% % (residuals)
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® Markowitz Mean-Variance #t74
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B limited dependent variable
® {3k A i Ak 4Bz Probit £ A
® 3% A4 ik & oy B Logit BLAY o
® Decision Tree i 5§ #}
® R R DTS AT o SR H o 40 B 8Y B
® iy i — &5 35 TR ah AR b UL (impurity)

® /437 [5) @& U A (Entropy ~ Information Gain ~ Gain
Ratio ~ Gini Index ~ Deviance...)

® 1R ARtk (random forest) S i R EL bootstrap 693 448
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B Artificial Neural Network ( A T # 42 4935 )
® FZANNG) R E &
® L ANN#Regression
neuron % — 4 o 1 (Activation Function) » {5 4o: sigmoid ~ ReLus..

# 47 Optimization -+ %5 5 loss function » 4#]4v: SSE ~ Sum of absolute errors

ANN, RNN, CNN % £
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®
® Gradient descent: #| i 44 547 7 & 24 iterated algorithm (learning) R A%
®
® R #1 H20 k47 NN # A
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