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How can we explain the following 
concepts via analogy?

- R, RStudio, and R packages
- Cross-validation
- Machine Learning Life Cycle
- Target Leakage



Back to the Future Part II





















Back to the Future writer: … Biff was based on 
Donald Trump

https://www.theguardian.com/film/2015/oct/23/back-to-the-future-writer-bad-guy-biff-was-based-on-donald-trump
https://www.theguardian.com/film/2015/oct/23/back-to-the-future-writer-bad-guy-biff-was-based-on-donald-trump






Known at Prediction Time NOT Known at Prediction Time

timePrediction Time

“Contaminated” Data

Target Leakage





Predicting Recidivism



Preventing Target Leakage

How to avoid the data leakage? blogpost

https://www.kaggle.com/c/santander-value-prediction-challenge/discussion/61408


Preventing Target Leakage

Beware of Data Leakage blogpost

https://blog.myyellowroad.com/beware-of-data-leakage-f6c307009ad9


Further References

- What is Target Leakage?  - DataRobot Wiki
- Leakage - Data Skeptic 12 minute podcast

https://www.datarobot.com/wiki/target-leakage/
http://dataskeptic.com/blog/episodes/2016/leakage


Prevent Target Leakage to Prevent Bad Parallel Universes
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Prevent Target Leakage to Prevent Bad Parallel Universes



Time Travel from Back to the 
Future Part II 

→ Target Leakage



DataRobot wiki

https://www.datarobot.com/wiki/machine-learning-life-cycle/






















Cooking or Baking a Meal

→ Machine Learning Life Cycle



Studying and taking exams



One successful strategy

http://dmahr.com/2016/07/seven-week-gre-study-plan/


How can this relate to machine learning?





Training / Validation / Holdout

DataRobot wiki

https://www.datarobot.com/wiki/cross-validation/


Cross-validation



Studying for an Exam

→ Cross-validation



R and RStudio



R packages



ModernDive.com

https://www.moderndive.com


Thank you!

Dr. Chester Ismay

chester.ismay@datarobot.com

https://chester.rbind.io

Slides available at 

http://bit.ly/ismay-analogies-psu


