
0 10 20 30 40

0
1

0
2

0
3

0
4

0
5

0
6

0
7

0
PCR

Number of Components

M
e

a
n

 S
q

u
a

re
d

 E
rr

o
r

Squared Bias
Test MSE
Variance

0.0 0.2 0.4 0.6 0.8 1.0

0
1

0
2

0
3

0
4

0
5

0
6

0
7

0

Ridge Regression and Lasso

Shrinkage Factor

M
e

a
n

 S
q

u
a

re
d

 E
rr

o
r


