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Recall the ML setup y P

If we knew P X Y or even just PLY X
we could compute Bayes optimal classifier

For classification more generally
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What would your estimate to PLY be
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Probabilistic modeling, MLE and MAP Estimates

Probabilistic modeling: Estimate P(X,y) 

(or P(Y|X) directly) and use it instead
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MLE does not capture prior knowledge

Eg Rain No Rain
Say we had prior info that at similar locations typically
we have seen Rain on 30 out of 100 days howdo we usethe
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we update our belief based on Data

is a Random variable
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Often MAP is referred to as Bayesian view

There is Bayesian and there is BAYESIAN

True Bayesian There is no model _allyouare
estimating is 7
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