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Introduction

e The focus is on visualization of classifier’s perfor-
mance

e ROC curves show the tradeoff between false positive
and true positive rates

e We want to know when and by how much a classifier
outperforms another

e The analysis is restricted to a two class classifier
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Questions ROC Curves Cannot
Answer

e Given a specific misclassification cost and class prba-
bilities, what is the expected cost of classification?

e For what misclassification costs and class probabili-
ties does a classifier outperform the trivial classifiers?

e For what misclassification costs and class probabili-
ties does a classifier outperform another?

e What is the difference in performance between two
classifiers?

e What is the average performance of several indepen-
dent classifiers?

e What is the 90% confidence interval for a particular
classifier’s performance?

e What is the significance of the difference between the
performances of two classifiers?
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Matrices

Confusion Matrix
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For Cost Curves
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True Positive Rate
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ROC Curves
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True Positive Rate

False Positive Rate
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Probability Cost Function
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Cost Curves

Normalized Expected Cost

Probability Cost Function




What ROC Curves Can’t Do (and Cost Curves Can)

page: 9 of 12

Choosing Between Classifiers ROC
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Choosing Between Classifiers COST

Normalized Expected Cost
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Comparing Classifier Performance

ROC
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Comparing Classifier Performance

COST

Normalized Expected Cost
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