Scikit-learn Seminar

1.11.4 L1-based feature selection



Selecting non-zero coefficients
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from sklearn.svm import LinearSVC

from sklearn.datasets import load_iris

iris = load_iris()

X,y = iris.data, iris.target

X.shape
(150, 4)

X_new = LinearSVC(C=0.01, penalty=“I1", dual=False).fit_transform(X,y)
X_new.shape
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Randomized sparse models
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