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Algorithm Stacking

Input: training data D = {Xi, yi}" i=1
Ouput: ensemble classifier H

Step 1: learn base-level classifiers
fort=:to T do

learn ht based on D

end for

Step2: construct new data set of
predictions
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fori=tomdo

Dn = {Xi, yi}, where Xi } = {h1 (Xi),...,ht
(Xi)}

end for

Step3: learn a meta -classifier

learn H based on Dn

return H
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