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Model #2: Multinomial logistic regression (’}‘Q t p v e’b |

 Multinomial logistic regression, also known as softmax regression, models the probability of belonging to any
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class, given a feature vector x; €

Think of it as a generalization of logistic regression.
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(% Let p; represent the modelled probability of class j, given a feature vector. Note that )
j € 10, 1,559}

Then, for instance:
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e The softmax function is a generalization of the logistic function to multiple dimensions.
Suppose zZ € R, Then, the softmax of Z is defined element-wise as follows:
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