
SPLS lasso elastic net HK CIM

RFPI
RFRSS
RFSF

similarity to linear methods decreases 
 with increasing tree depth

%
 r

ed
uc

tio
n 

in
 o

ve
rla

p 
w

he
n 

gr
ow

in
g 

de
ep

 tr
ee

s

−
40

−
30

−
20

−
10

0


