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Loss Functions
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Receiver Operating Characteristic

ROC space
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Classification Loss Functions that Operate on Margin

L(h(z),y) = (h(x) — y)* = (1 — yh(=))’ (square loss)
L(h(z),y) = log(1 + exp(—yh(z))) (log loss)
L(h(x),y) = exp(—yh(x)) (exponential loss)
L(h(x),y) = max(0,1 — yh(x)) (hinge loss)
L(h(x),y) = max(0,1 — yh(x))? (square hinge loss)
—A4yh if yh(x) < —1
L(h(x),y) = yh(z) ) i (a:) (Huberised square hinge loss)
max (0,1 — yh(x))” otherwise
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