The AdaBoost algorithm

Input to AdaBoost: m labelled examples S = (z1,91), ..., (Zm, ym) where each label y; € £1

Notation:

e D; denotes the t-th distribution Adaboost constructs over the m examples. D,(i) denotes

mt (.’El)

e hy; is the t-th hypothesis. T 1 wve fed
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e ¢; denotes Priep, [hi(x;) # yi] the error of hy w.r.t. Dy [9/7 CO"’“P"7L€J 7LL" )
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The algorithm:

1. Initialize Dy (i) = L for each i =1,...,m. (u-.,--F. ocer S Fiest st U-fec{~)

2. For t = 1.-% T do:

(a) Run weak learner L on D, to get hypothesis h; which has error ¢, w.r.t. D;.
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(b) Letat—gln(—et). _— i L,t(;('.):__y'-

(c) Update (=e :t/ J.-;-/-!) o
Dyya(i) = Dy(i) - exp(—ayihe(2:)) / i+ L’t (Ki) iy;

where Z; is a normalization factor so that Y/, Dyi1(i) = 1.
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3. Final hypothesis is H(x) = sign(f(z)) where f(z) = Y, azhe(x). Z (” uw-efq%'ofs
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