GRADIENTBOOST ALGORITHM
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B contains real-valued functions, loss Ly, ¢ differentiable

M, labeled training set D

f(x) = By = argmingeg L(B)

k=0,1,2,... M —1

1. compute r; = —y'¢/(y' f(x?)), fori=1:n

2. fit v*(z) to outputs {ri.,}

3. find B, = argmingg L(f* + Bb;) (univariate optimization)
update f**1(z) = fH(z) + A5 (z)

M (z)



