
102 103

Validation observations n

0.0

0.2

0.4

0.6

0.8

1.0
Pr

ob
ab

ilit
y 

of
 re

ta
in

in
g 

fe
at

ur
e

Useful feature

penalized ERM
confidence gate

102 103

Validation observations n

0.0

0.2

0.4

0.6

0.8

1.0

Pr
ob

ab
ilit

y 
of

 re
ta

in
in

g 
fe

at
ur

e

Irrelevant feature

penalized ERM
confidence gate


