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1 Available distributions

For non-zero offset terms, replace all f(xi) with oi + f(xi)

1.1 Gaussian

Loss function 1∑
wi

∑N
i=1 wi(yi − f(xi))2

Initial value f(x) =
∑

yi−oi∑
wi

Gradient zi = yi − f(xi)

Terminal node estimates
∑

wi(yi−f(xi))∑
wi

1.2 AdaBoost

Loss function
Gradient zi =
Terminal node estimates

1.3 Bernoulli

Loss function
Gradient zi =
Terminal node estimates

1.4 Laplace

Loss function
Gradient zi =
Terminal node estimates

1



1.5 Cox Proportional Hazard

Loss function
Gradient zi =
Terminal node estimates

1.6 Poisson

Loss function -2 1∑
wi

∑
wi(yif(xi)− exp(f(xi)))

Initial value f(x) = log
( ∑

wiyi∑
wieoi

)
Gradient zi = yi − exp(f(xi))

Terminal node estimates
∑

wiyi∑
wi expxi

1.7

Loss function
Gradient zi =
Terminal node estimates
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