Exercises week 12

To do the last exercise, you need to get the Weekly dataset. After having installed the package
ISLR, use the R commands

> library(ISLR)
> attach(Weekly)

From Azzalini & Scarpa (2012):

e Is it possible to have a ROC curve that is completely or partly under the diagonal? If so,
how do we interpret this fact?

From James et al (2013):
e [ Consider again the last exercise form the last week, based on| the Weekly data set. |...]

(f) Repeat (d) using QDA.
(g) Repeat (d) using KNN with K = 1.
(h)

i) Experiment with different combinations of predictors, including possible transforma-
tions and interactions, for each of the methods. Report the variables, method, and
associated confusion matrix that appears to provide the best results on the held out
data. Note that you should also experiment with values for K in the KNN classifier.

Which of these methods appears to provide the best results on this data?
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From the course book (Hastie et al, 2009):

e Exercise 10.4



