Scikit-Learn Seminar

1.9.4 Gradient Tree Boosting
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Gradient Boosted Regression Trees
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from sklearn.ensemble import GradientBoostingClassifier
from sklearn.ensemble import GradientBoostingRegressor




Mathematical formulation

s FIERBEDETILEZFIHALTRDEEDET IILERAL
fm(x) — fm—l(x) + thm(x)
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|_oss functions

* Regression
L_east square
L_east absolute deviation
Huber
Quantile

e Classifier
Binomial deviance
Multinomial deviance



Reqguralization
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\ No shrinkage

—_ learning_rate=0.1

fm(x) = fin—1(x) + vymhp, (x) — subsample=0.5
_ 1.2 — learning_rate=0.1, subsample=0.5 .
A= — learning_rate=0.1, max_features=2
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Interpretation

- Feature importance
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- Partial dependence
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