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FI1G. 2. A variety of loss functions for estimating a function F(x) for classification. The horizontal
axis is yF, which is negative for errors and positive for correct classifications. All the loss functions
are monotone in yF, and are centered and scaled to match e YF at F = 0. The curve labeled “Log-
likelithood” is the binomial log-likelihood or cross-entropy y*log p + (1 — y*)log(1 — p). The curve
labeled “Squared Error(p)” is (y* — p)?. The curve labeled “Squared Error(F)” is (y — F)? and
increases once yF exceeds 1, thereby increasingly penalizing classifications that are “too correct.”
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