
Patterns, Volume 3
Supplemental information
Don't lose samples to estimation
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On average, using held-out test data (or CV) will estimate the correct true accuracy when test 
data are seen by a single pipeline and corresponding model
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On average, the accuracy of the winning learner is over-estimated, 
when selected among many tries; see [Tsamardinos et. al. Machine 
Learning Journal 2018 for a theoretical proof].


