Population minimizers of different loss functions

loss function

and risk

Exy[0(Y, f(X))].

population minimizer

foop(+) = argminE[((Y, f(X))].

0-1 loss foop(+) = Bayes classifier
+1 if P[Y = +1|X =] > 1/2
! -1 if P[Y = +1|X =] < 1/2
undetermined if P[Y = +1|X =] =1/2
SVM loss (hinge) foop(:) = Bayes classifier
squared error foop(:) =EY|X =-]=2PY =1|X =] -1

negative Bernoulli log-lilkelih.  foop(+) = log(:2 g%))

~ Bernoulli log-likelihood and squared error loss yield probability estimates



