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As illustrated in Fig. 4, in a regression problem, we are given a training set D of N training points
(%t ). withn = 1, ..., N, where the variables x,, are the inputs, also known as covariates,
domain points, or explanatory variables; while the variables t,, are the outputs, also known as
dependent variables, labels, or responses. Note that the outputs are continuous variables. The
problem is to predict the output ¢ for a new, that is, as of yet unobserved, input x.
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Fig. 4: Tllustration of the supervised learning problem of regression: Given input=
output training examples (x,,, t,,), with n = 1, .., N, how should we predict the
output ¢ for an unobserved value of the input x7
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