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Why Gradient Boosting?

https://github.com/microsoft/LightGBM/blob/master/example
s/README.md#machine-learning-challenge-winning-solutions



Decision Trees

https://en.wikipedia.org/wiki/Decision_tree_learning#/media/File:Decision_Tree.jpg



Decision Trees

https://en.wikipedia.org/wiki/Decision_tree_learning#/media/File:Decision_Tree.jpg

Given a dataset, how to 

find the best decision tree?



Tree Split Criteria

• Estimate of Positive Correctness

• Gini impurity

• MART gain



Decision Trees

• Bagging

• Random Forest

• Gradient Boosting
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Data Reading

• Matrix Format

• CSV

• LIBSVM


