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Slide in Section C

▶ Data: 4 variables x1
t , x2

t , x3
t , yt

▶ Goal: Predict yt from X ≡ x1
t , x2

t , x3
t

▶ Example: 2 layers, 2 “hidden” nodes
▶ From Xt to ŷt for observation t ∈ T :

• Linearly combine x1
t , x2

t , x3
t → a1

t , a2
t

• f is a non-linear function
• ŷt is predicted output

▶ Training prediction error → update
weights w

▶ Testing prediction error → update
network structure
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Conclusion

▶ That’s all
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